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PREFACE. 


In drawing up the following treatise for the Ency- 
clopzedia Britannica, my design has been, to pre- 
sent a general view of the principles, applications, 
and more important results of the mathematical 
theory of Probability, as laid down in the best 
and most recent works on the subject; particu- 
larly those of Laplace and Poisson: and, without 
entering into the details of mathematical difficul- 
ties, to explain the methods of applying analysis to 
the solution of the principal questions, as fully as 
the limits of the space which could be appropriated 
to the article would permit. 

In the prosecution of this design, questions con- 
nected with lotteries and games of chance, the sub- 
jects to which the earlier writers on Probability 
chiefly confined themselves, and which are frequent- 
ly supposed to form a principal part, if not the whole 
of the science, occupy but a small portion of the work ; 
indeed they are only introduced as furnishing exam- 
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ples to illustrate the principles or the formule. The 
theory of moral expectation has - been developed 
at some length, because it admits of important 
applications in the affairs of life. The subject of 
mortality, and the computation of annuities and 
other pecuniary interests depending on life contin- 
gencies, (the most common application of the 
theory,) having been treated in detail under other 
heads in the Encyclopedia, scarcely came within the 
scope of the article ; but the method of applying the 
principles of the science to the data furnished by the 
mortality tables, has been explained, and the formule 
of most frequent practical use have been deduced. 
The section on the probability of testimony and the 
verdicts of juries, is more expanded, and contains 


formulee which resolve the principal questions the 
subject’ presents, having regard to the different 
causes of uncertainty. In the following section, 
formule are given for obtaining approximate values 


of expressions which involve very large numbers. 
Such expressions occur in all the higher and 
more interesting applications of the doctrine of 
chances, and give rise to the greater part of the 
mathematical difficulties which attend the subject. 
The probability of the result of a large number 
of experiments or observations being contained 
within given limits, is expressed by a definite inte- 
gral, which occurs in various other applications of 
analysis ; in order to facilitate the computation of 
such probabilities, a table of the values of this inte- 
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gral is given at the end, by which, and by a simple 
arithmetical operation, we are enabled to solve a mul- 
titude of questions of the most interesting and other- 
wise difficult kind. In the investigation of the most 
probable mean value of a quantity, to be deter- 
mined in magnitude or position, from a series of ob- 
servations liable to error, and the determination of 
the limits of probable uncertainty, I have followed the 
very general and elegant analysis of Poisson. The last 
section contains the application of the general theory 
to the determination of the most advantageous 
method of combining equations of condition, and an 
explanation of the celebrated rule of least squares, 
which is shewn to coincide with that pointed out by 
the theory as giving the most probable values of the 
elements involved. 

The principal application which has hitherto been 
made of the theory explained in the last two sec- 
tions, has been to questions of astronomy; but 
it may be applied, with equal advantage, to every 
branch of physical inquiry, or statistical research, 
where the object is to deduce precise and accu- 
rate mean results from multiplied observations, or 
to detect the existence of general laws, or the opera- 
tion of constant causes, among large masses of phe- 
nomena. 

Although considerable pains have been taken to 
treat the subject in an elementary manner, it was im- 
possible, in some places, particularly the three last 
Sections, to avoid discussions which belong to the 
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more abstruse parts of the mathematics. The 
higher and more useful parts of the theory, do 
not admit of beimg treated in any other way, 
unless the reader is prepared to abandon the ac- 
curacy of exact science, and to accept of asser- 
tion for proof. I have endeavoured, however, to 
place the demonstrations in their clearest light, and 
to give the expressions in their simplest forms; and 
it is hoped there is nothing in the present work be- 
yond the reach of those who have a moderate know- 
ledge of the differential and integral calculus, and 
are acquainted with the first principles of the theory 
of finite differences. 

It may be proper, perhaps, to give a reason for de- 
viating from the usual notation, by writing fractional 
expressions Insthe form of ratios or quotients. This 
practice was adopted for the purpose of economising 
space in printing, when it was perceived that the 
article was likely to exceed the prescribed limits. 
It may be considered objectionable on the ground of 
its being less familiar to the reader ; but as it is here 
used it can hardly occasion any real embarrassment, 


Lonpon, 
February 12, 1839. 
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Tue doctrine of probability is an extensive and very im- 
portant branch of mathematical science, the object of which 
is to reduce to calculation the reasons which we have for 
believing or expecting any contingent event, or for assent- 
ing to any conclusion which is not necessarily true. When 
it is considered that the whole edifice of human Science, with 
the exception of a few self-evident truths, such as the axioms 
of geometry, is nothing more than an assemblage of propo- 
sitions which can only be pronounced to be more or less pro- 
bable, the importance of a calculus which enables us to ap- 
preciate exactly the degree of probability existing in each 
case, will be readily understood. 

Our reasons for judging an event to be probable or im- 
probable, are derived from two distinct sources ; first, an 
a priort knowledge of the causes or circumstances which 
determine its occurrence ; and, secondly, when the causes 


are unknown, experience of what has already happened in 


the same circumstances, or in circumstances apparently si- 


milar. Suppose, for example, a hundred white balls to be 
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placed in an urn along with fifty black balls, and that a per- 
son, blindfold, proceeds to draw a ball, there is to us, who 
are acquainted with the contents of the urn, a determinate 
probability that the ball which is drawn will be white. The 
balls being supposed to be all in precisely the same circum- 
stances with respect to facility of drawing, we assume that 
there is the same chance of drawing any one ball as of draw- 
ing any other ; and, consequently, since there are two white 
balls for each black ball, and therefore two chances of draw- 
ing one of the first colour for each chance of drawing one 
of the second, we conclude the event which consists in the 
drawing of a white ball to be twice as probable as the op- 
posite event, or the drawing of a black ball. In this case 


our knowledge of the contents of the urn enables us to 


judge of the probable result of the drawing. Suppose, how- 
ever, that antecedently to the drawing, we were entirely ig- 
norant of the contents of the urn, but that after a great 
number of trials have been made, (the ball drawn being al- 
ways replaced in the urn after each trial, in order that the 
circumstances may be the same in all the trials) it has been. 
observed that a white ball has been drawn twice as often 
as a black ball, we presume that the urn contains twice as 
many white as black balls, and consequently affords twice 
as many chances of drawing a white ball as of drawing a 
black ; and this presumption becomes stronger in propor- 
tion to the number of instances included in the ‘observation. 
In this case experience makes up for the want of a priort 
knowledge, and affords a measure of the probability of the 
result of a future trial. 

It is only in a comparatively small number of cases that 
all the possible ways in Wich an event may happen are 
known a priori, and in which, consequently, the ratio of the 
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number of chances favouring the event to the whole num- 
ber of existing chances is determinate. In fact, most of the 
questions of this class to which the calculus can be applied, 
are connected with lotteries and games of hazard. The re- 
sults obtained from the analysis of such questions cannot be 
considered as being of any great value in themselves, but 
they frequently throw light on subjects of far higher impor- 
tance which present analogous combinations. It is true that 
the mathematical theory comes inaid of moral considerations, 
and demonstrates the ruinous tendency of gambling even 
when the conditions of the play are equal, mathematically 
speaking ; but, unfortunately, those who indulge a passion. . 
for this vice are seldom capable of appreciating the force of 
such arguments. The principal advantage which has resulted 
from the application of analysis to games of chance is the ex- 
tension and improvement of the calculus to which it has led. 

The calculation of the probabilities of events, the chances 
of which are not known a priorz, but inferred from experi- 
ence, is founded on the presumed constancy of the laws of 
nature, in obedience to which events depending on constant 
though unknown causes, are always reproduced in the same 
order when considered in large numbers. Among the vari- 
ous phenomena of the physical and moral world, nothing is 
more remarkable than the constancy which is observed to 
prevail in the recurrence of events of the same kind. The 
ratio of male to female births furnishes a noted instance. 
If we consider only a small number of births, nothing can be 
more uncertain than the result ; but taking a very large num- 
ber, as those of a whole kingdom in the course of a year, 
the proportion of males to females is found to be almost inva- 
riable, and nearly as 21 to 20. The mean duration of hu- 
man life affords another familiar example. Notwithstand- 
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ing the proverbial uncertainty of life, the differences of con- 
stitutions, and the various accidents to which mankind are 
exposed, the average duration of the lives of a large num- 
ber of individuals living in the same country is always found 
to be very nearly the same, insomuch that pecuniary risks 
depending on it, if undertaken in sufficiently large numbers, 
are among the least uncertain of all commercial speculations. 
A similar constancy isremarked in the results of statistical in- 
quiries of every kind. The number of crimes of the same spe- 
cies committed in a year, the ratio of the number of acquit- 
tals to the number of trials, the number of conflagrations, of 
ships lost in a particular trade, of letters which pass through the 
post-office, of patients admitted into the public hospitals; in ev- 
ery case the numbers in a given time are observed to fluctuate 
between very narrow limits, and to approach nearer and near- 
er, as the observation is more extended, to fixed mean values. 

This constant approximation to fixed ratios, which is 
proved by. all experience, in the recurrence of events of the 
same kind, enables us to apply the calculus of probabilities 
to many of the most interesting questions connected with our 
social and political institutions ; and to determine the aver- 
age result of a series of coming events with as much precision 
as if their chances were determinate, and known a priori, like 
that of obtaining a given point withthe throw ofa die. What- 
ever be the nature of the phenomenon under consideration, 
whether it belong to the physical or moral order of things, 
the calculus is equally applicable when the requisite data 
have been determined from experience. 

The foundations of the mathematical theory of probabili- 
ties were laid by- Pascal and Fermat about the middle of 
the 17th century. Among some other questions relating 


to chances, the following was proposed to Pascal. “ Two 
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persons sit down to play on the condition that the one who 
first gains three games shall be the winner of the stakes. 
The first having gained two games, and the second one, 
they agree to leave off and divide the stakes in proportion 
to their respective probabilities of winning: what share is 
each entitled to take?” Pascal solved the question, but by 
a method which was applicable only to the particular case. 
Fermat, to whom it was communicated by Pascal, employ- 
ed the direct and general method of combinations, and gave 
a solution which could be applied to the case of any num- 
ber of players. His reasoning, however, did not at first 
appear to Pascal to be:satisfactory, and a correspondence 
on the subject took place between these two illustrious 
geometers, which is preserved in their respective works, and 
throws some light onthe history of mathematics in that age.! 
About the same period Huygens composed his tract De 
Ratiociniis in Ludis Alee, which was first published in the 
Exercitationes Geometrice of Schooten in 1658: This was 
the first systematic treatise which appeared on the doctrine 
of chances. It contained an analysis of the various ques- 
tions which had been solved by Pascal and Fermat, and 
at the end five new questions were proposed, the solutions 
of which, simple as they may now appear, were then attend- 
ed with considerable difficulty. The analysis of two of them 
was in fact given for the first time by Montmort, half a cen- 
tury after their publication. Huygen’s tract was translated 
into Engtish and published in 1692, with some additional re- 
marks relative to the advantage of the banker in the game 
of Pharaon, in an Essay on the Laws of Chance, edited and 


! Guvres de Blaise Pascal, tome iv. Paris, 1819; Opera Petri de 
Fermat, Tolose, 1679. 
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supposed to have been written by Motte, then Secretary of 
the Royal Society. 

James Bernoulli appears to have been the first who per- 
ceived that the theory of probability may be applied to much 
more important purposes than to regulate the stakes and ex- 
pectations of gamesters, and that the phenomena, both of the 
moral and physical world, anomalous and irregular as they 
appear when viewed in detail, exhibit, when considered in 
large numbers, a constancy of succession which renders their 
occurrence capable of being submitted to numerical esti- 
mation. The Ars Conjectandi, published in 1713, seven 
years after the death of the author, contains a number of in- 
teresting questions relative to combinations and infinite 
series ; but the most remarkable result which it contains is a 


theorem respecting the indefinite repetition of events, which 
may be said to form the basis of all the higher applications 


of the theory. It consists in this, that if a series of trials be 
instituted respecting an event which must either happen or 
fail in each trial, the probability becomes greater and greater, 
as the number of trials is increased, that the ratio of the 
number of times it happens, to the whole number of trials, 
will be equal to its @ priori probability in a single trial ; 
and that the number of trials may be made so great as to 
give a probability, approaching as nearly to certainty as we 
please, that the difference between the ratio of its occurren- 
ces to the number of trials, and the fraction which measures 
_ its @ priori probability, will be less than any assigned quan- 
tity. Bernoulli informs us, that the solution of this impor- 
tant theorem had engaged his attention during a period of 
twenty years. 

In the interval between the death of Bernoulli and the 
appearance of the Ars Conjectandi, Montmort published 
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his Hssat @ Analyse sur les Jeux de Hazard. ‘The first 
edition was in 1708; the second, which is considerably ex~ 
tended, and enriched by several letters of John and Nicolas 
Bernoulli, appeared in 1713. The work possesses consi- 
derable merit ; but being chiefly confined to the examina- 
tion of the conditions of games of chance, many of which 


are now forgotten, it has lost much of its original interest. 


About the same time, Demoivre began to turn his atten- 4 2“ 


tion to the subject of probability, and his labours, which / 


were continued during a long life, contributed greatly to the 
advancement of the general theory, as well as the extension 
of some of its most interesting applications. Demoivre’s 
first publication on the subject was a Latin memoir De Men- 
sura Sortis, in the Transactions of the Royal Society for 
1711. His Essay on the Doctrine of Chances first appeared 
in 1716; a second edition in 1738; but the third and most 
valuable, including also his Treatise on Annuities on Lives, 
is dated 1756. This work contains a great variety of ques- 
tions relating to chances, solved with much clearness and 
elegance ; but it is chiefly remarkable for the theory of re- 
curring series, there given for the first time, which is of im- 
portant use in investigations of this kind, and is in fact 
equivalent to the methods employed in the modern calculus 
for the integration of equations of finite differences having 
constant co-efficients. Of the particular results obtained by 
Demoivre, one of the most important in reference to theory, 
is an extension of the thecrem of James Bernoulli, above 


mentioned. It follows from Bernoulli’s theorem, that if we 


have a given probability that the ratio of the number of 


occurrences of an event to the whole number of trials, will 
approach to the a priori probability of the event within 


certain given limits, those limits will become narrower and 
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narrower, as the number of trials is multiplied ; but in order 

to complete the theorem, it- is necessary to assign the nu- 
: R oaues : t qhidin 

merical value of the probability that in a large number of 


future trials, the number of occurrences wilt fall within as- 


signed limits. For this purpose we must find the product 
of the natural numbers 1, 2, 3, 4, &c., up to the number of 
trials ; an operation which, if attempted by direct multipli- 
cation, becomes very laborious, even when the number of 

“trials is inconsiderable, and when the number is great, as 

~10,000 for example, is altogether beyond the reach of human 
industry. A formula was however discovered by Stirling, 
by means of which an approximate value of the product is 
found by the summation of a few of the first terms of a series 
which converges the more rapidly as the number of trials is 
greater. With the aid of this formula, Demoivre was en- 
abled to assign the probability in question, and thus give a 
practical value to the theorem of Bernoulli. 

The objects and important applications of the theory of 
probabilities having been made known by the works now 
mentioned, the subject has ever since been regarded as one 
of the most curious and interesting branches of mathemati- 
cal speculation, and accordingly has received more or less 
attention from almost every mathematician of eminence. A 
great variety of questions connected with it and especially 
relating to lotteries, are interspersed in the volumes of the 
Paris and Berlin Memoirs, (particularly the latter,) by John 
and Nicolas Bernoulli, Euler, Lambert, Beguelin, and others. 
D’Alembert has likewise treated of the theory in several of 
the volumes of his Opusewla ; and itis not a little remarkable, 
that in some instances its first principles should have been 
misunderstood by so ingenious and profound a writer. In 
the St. Petersburg Memoirs, (vol. v.) there is an interesting 
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paper by Daniel Bernoulli on the relative values of the ex- 
pectations of individuals who engage in play, or stake sums 
on contingent benefits, when regard is had to the difference 
of their fortunes; a consideration which, in many Cases, it 
is necessary to take into account ; for it is obvious, that the 
value of a sum of money to an individual, depends not mere=- 
ly on its absolute amount, but also on his previous wealth. 
On this principle Bernoulli has founded a theory of moral 
expectation, which admits of numerous and important appli- 
cations to the ordinary affairs of life. The Transactions of 
the Royal Society for the years 1763 and 1764, contain two 
papers by the Rev. Mr. Bayes, with additions to the latter 
by Dr. Price, which deserve to be noticed, inasmuch as the 
principles on which the probability of an event is determin- 
ed, when the event depends on causes of which the exis- 
tence and influence are only presumed from experience, 
are there for the first time correctly laid down. The ques- 
tion proposed and solved by Bayes was this: a series of ex- 
periments having been made relative to an event, to deter- 
mine the presumption there is, that the fraction which mea- 
sures its probability falls within given limits. 

One of the earliest applications of the theory of probabi- 
lity was to determine, from observations of mortality, the 
average duration of human life, and the value of pecuniary 
interests depending on its continuance or failure. This 
particular application appears to have been first thought of, 
or at least attempted to be carried into practical effect, in 


Holland, by Hudde and the celebrated pensionary De Witt; 


but the first tables of mortality, with the corresponding va- 
lues of annuities on single lives, were constructed by our 
illustrious countryman Dr. Halley, and published in the 


Philosophical Transactions for 1693. For the history of 


Se 
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this branch of the subject, we refer to the two articles, AN- 
Nurties and Morrartry in the seventh edition of the En- 
eyclopzdia Britannica. We may remark, however, that 
although the English writers, who have expressly treated 
of it, have almost without exception confined themselves to 
the explanation of the methods of computing annuity tables, 
and of determining from them the values of sums depend- 
ing on life contingencies, the aid which this branch of eco- 
nomy derives from the general theory of probabilities, is by 
no means confined to the consideration of such elementary 
questions. The number of observations necessary to in- 
spire confidence in the tables, the extent to which risks 
may be safely undertaken, the comparative weights of dif- 
ferent sets of observations, and the probable limits of de- 
parture from the average results of previous observations ina 
given number of future instances, are all questions of the ut- 
most importance, which come within the scope of the calculus, 
and cannot, in fact, be justly appreciated by any other means. 

The application of the theory of probability to the subject 
of jurisprudence, and the verdicts of juries and decisions of 
tribunals, has been discussed by the Marquis Condorcet in va- 
rious articles in the Encyclopédie Methodique ; but more 
especially in his Essai sur lapplication de ?Analyse a la 
Probabilité des Decisions rendues a la Pluralité des Voix, 
Paris 1785; a work of great ingenuity, and abounding with 
interesting remarks on subjects of the highest importance to 
humanity. James Bernoulli, it appears, had intended to 
treat jurisprudence as a branch of probability in the Ars 
Conjectandi, but his premature death prevented that work 
from being completed.. There is a memoir on the subject 
by his nephew Nicolas, in the Leipsic Acts for 1711. The 
most important questions to be determined, are the number 
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of jurors of which a jury ought to consist, and the majority 
which should be required to agree in a verdict in order to 
afford, on the one hand, the greatest probability that an ac- 
cused person will not be wrongly condemned ; and, on the 
other, to give to society the greatest security that its inter- 
ests will not be compromised, by allowing too great facili- 
ties for the guilty to escape. This important subject has 


been treated more profoundly, and with numerical elements 


derived from much better data than existed in the time of 


Condorcet, in a recent work by Poisson, to which we shall 
presently allude. 

Another of the moral subjects to which the theory of pro- 
bability has been applied, and connected with the preceding, 
is the appreciation of the evidence of testimony. In mat- 
ters of this kind, it is easy to see that the calculus must be 
founded almost entirely upon hypothetical data. The vera- 
city of a witness can scarcely be made the subject of direct 
experiment; and by reason of the complicated circumstan- 
ces with which the facts forming the subject of testimony 
are usually accompanied, and the numberless ways in which 
mankind are influenced by their passions, credulity, or ig- 
norance, it is perhaps equally impossible to deduce an aver- 
age value from the comparison of a great number of state- 
ments which have been ascertained to be true or false. Nu- 
merical results can therefore only be obtained by having re- 
course to hypotheses, and consequently must be considered 
as only probable approximations. The knowledge, however, 
which is thus obtained of the various combinations of the 
quantities concerned, affords important aid in guiding our 
judgments in complicated cases, and when we have to de- 
cide upon conflicting testimony. Approximations deduced 


from a train of accurate and systematic reasoning, are al- 
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ways to be preferred to the most specious arguments drawn 


srom any other source. 

The analysis of probability has been applied with signal 
advantage in many researches of Natural Philosophy, but 
it especially in appreciating the mean errors of observations. 
Owing to the imperfections of sense and of instruments, phy- 
} | sical magnitudesare only susceptible of being measured with- 
in certain limits of accuracy ; and where the last degree of 
| precision is indispensable, as in practical astronomy, it is on- 
ly by means of a very great number of measures, compared 
! with one another, and combined according to the methods 
HY which this calculus points out, that we can obtain the near- 
:) est approximation to the true values which the observations 
| are capable of giving. ‘Themeanerrors of observations were 
treated as questions of probability by Lagrange in the Turin 


f Memoirs for 1773 ; but it is to Laplace that the theory owes 
its principal extension and most important results. The me- 
thod of combining numerous equations of condition now 
universally followed, known as the method of minimum 


squares, and which Laplace has demonstrated to be that 
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which leaves the least probable amount of error in the final 
equations, was made known by Legendre in an Appendix to 
his Nouvelles Méthodes pour la Détermination des Orbites 
des Cométes, published in 1806. A similar method, however, 
or rather the same, (for they are identical in principle,) had 

been discovered by Gauss, and employed by him for several 

years before the work of Legendre made its appearance. ° 


bi Laplace’s great work, the Théorie Analytique des Proba- 
a bilités, first published in 1812, is one of the most remarkable 
productions that has ever appeared in‘abstract science. The 
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: principles of the calculus, as well as the peculiar methods 


of analysis which it requires, and the most interesting and 
difficult questions which it presents, are here discussed in a 
far more general manner than had been attempted by any 
former writer on the subject ; and it may be said, accord - 
ingly, to have placed the theory under an entirely new aspect. 
It is much tobe regretted that so little pains have been taken 
by the illustrious author to render the work intelligible to the 
generality of mathematical readers. Consisting for the greater 
part of separate memoirs presented at different times to the 
Academy of Sciences, arranged without regard to symmetry 
or order, it abounds with repetitions which only serve to em- 
barrass the student; while thedeficiency of explanation com- 
bined with the subtlety of the analysis, and the inherent intri- 
cacy of the subject, render it often a painfully difficult task to 
seize the force of the demonstrations. Notwithstanding these 
defects, however, it forms one of the most splendid creations 
of mathematical genius ; and is alike admirable, whether we 
regard the extension which has been given to the calculus, 
or the results which have been arrived at, or the tone of 
lofty philosophy in which subjects bearing on some of the 
most important concerns of mankind are treated. 

Next to the Théorie Analytique of Laplace, the most im- 
portant work which has hitherto appeared on the subject of 
probability is the recent one of Poisson, entitled, Recherches 
sur la Probabilité des Jugements, (Paris 1837.) Although it 
might be inferred from the title that this work relates only to 
a single though very interesting application of the theory, the 
greater part of it is devoted to the developmentand demon- 
stration of the general principles, and the discussion of the 
principal questions which present themselves in the. differ- 
ent applications ; and it is only in the last of the five books 
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of which it consists that the special subject to which the title 
refers is taken into consideration. In applying the theory 
tothe decisions of tribunals, Condorcet and Laplace had been 
unable to obtain positive results from the want of authentic 
data; but the recent publication by the French government 
of the Comptes Généraux de ? Administration de la Justice 
Criminelle, in France, having furnished an immense collec- 
tion of facts from which the requisite data could be obtained, 
Poisson was led to consider the subject anew, and the results 
of his investigations, which are of singular interest, are given 
in the work now mentioned. Poisson had already given a 
theory of the mean errors of observations in the Additions 
to the Connaissance des Tems for 1827 and 1832. 

It is in these two works of Laplace and Poisson that the 
higher and more abstruse parts of the theory of probabilities 
must be studied. A very clear exposition of the principles, 
accompanied with many interesting remarks on the uses and 
applications of the theory, is given by Lacroix in his valu- 
able little work, Traité Hlémentaire du Calcul des Proba- 
bilités, Paris 1822. 

Since the time of Demoivre, the English treatises on the 
general theory of probability have neither been numerous, 
nor, with one or two exceptions, very important. Simpson’s 
Laws of Chance (1740) contains a considerable number of 
examples, in the solution of which the author displays his 
usual acuteness and originality, but as they belong entirely 


~ to that class in which the chances are known a prvort, they 


give no idea of the most interesting applications of the theory. 
Dodson’s Mathematical Repository contains a large selection 
of the same kind. The Essay in the Library of Useful 
Knowledge, by Mr. Lubbock, gives a more comprehensive 
and philosophical, though an elementary view of the sub- 
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ject; but by far the most valuable work in the language is 
the Treatise in the Encyclopedia Metropolitana, by Pro- 
fessor De Morgan, 1837. In this very able production, Mr. 
De Morgan has treated the subject in its utmost generality, 
and embodied, within a moderate compass, the substance of 
the great work of Laplace. 

Within the limits to which the present article must be 
confined, it would be hopeless to attempt giving a complete 
view of a branch of science which embraces so many com- 
plicated and intricate subjects of research, and which re- 
quires the aid of some of the most abstruse and: recondite 
theories: of the modern mathematics. In the higher appli- 
cations of the theory, the analysis of many of the questions 
which arise, in order to be made intelligible, would require 
an extent of development and a parade of mathematical for- 
mule altogether incompatible with the plan and scope of 
this work. All that we can propose to ourselves, therefore, 
is to explain as briefly as may appear consistent with perspi- > 
cuity, the general principles of the theory, and to give an 
outline of the manner in which these are applied to some cf 
the more important questions which have been investigated 
by Laplace and Poisson. The examples will be selected 
with a view to shew the nature of the principal results of the 
mathematical theory, as well as the peculiar methods of anz- 
lysis which are of most general application. 
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SECTION I. 
GENERAL PRINCIPLES OF THE THEORY OF PROBABILITY. 


1. The term probable, in its popular.acceptation, is used 
in reference to any unknown or future event, to denote that 
in our judgment the event is more likely to be true than 
not, or more likely to happen than not to happen. With- 
out attempting to make an accurate enumeration of the va- 
rious circumstances which are favourable or unfavourable 
to its occurrence, or to balance their respective influences, 
we suppose there is a preponderance on.one side, and ac- 


cordingly pronounce it to be probable that the event has 


occurred, or will occur, or the contrary. 

2. If we can see no reason why an event is more likely 
to happen than not to happen, we say it is a chance whe- 
ther the event will happen or not; or if it may happen ir 
more ways than one, and we have no reason for suppos- 
ing it will happen in any one of these ways rather than in 
another, we say it is a chance whether it will happen in any 
assigned way or in any other. Suppose, for example, an 
unknown number of balls of different colours to be placed 
in an urn, from which a ball is about to be extracted by a 
person blindfold. Here we have no reason for supposing 
that the ball about to be drawn will be of one colour rather 
than another, that it will be white rather than black, 
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or.red ; and accordingly say it is a chance whether the ball 
will come out of a particular colour, or a different. In this 
instance, then, the term chance denotes, simply, the absence 
of a known cause. If, however, we are made acquainted 
with the number of balls in the urn, and the number there 
are of each of the different colours, the term is used ina 
definite sense. For instance, suppose the urn to contain 
ten balls, of which nine are white, and the remaining one 
black, we say there are nine chances in favour of drawing a 
white ball, and one chance only in favour of drawing the 
black ball. Chance, in this sense, denotes a way of hap- 
pening, or a particular case or combination that may arise 
out of a number of other possible cases or combinations ; and 
an event becomes probable or improbable according as the 
number of chances in its favour is greater or less than the 
number against it. Chance and presumption are also fre- 
quently used synonymously with probability. 

3. The mathematical probability of any event is the ratio 
of the number of ways in which that event may happen 
to the whole number of ways in which it may either hap- 
pen or fail. Thus, recurring to the previous example, the 
event, namely, the drawing of a ball from an urn con- 
taining 9 white balls and 1 black, may happen in 10 dif- 
ferent ways, inasmuch as any one of the 10 balls may be 
drawn ; but in one only of those ways will the event be a 
black ball; and therefore the probability of drawing the 
black ball is. In like manner, as there are 9 differ- 
ent ways in which a white ball may be drawn, or 9 
chances of drawing a white ball, and ten chances in all, the 
probability of drawing a white ball at the first trial is 5° 
It follows immediately from this definition, that the proba- 
bility of drawing a ball of either colour will remain the same, 
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however the number of balls in the urn may be increased, 
provided those of each colour are increased in the same pro- 
portion. For instance, suppose the number of white balls 
to be 45, and the number of black balls to be 5; the num- 
ber of chances in favour of drawing a black ball is 5, 
while there are 50 chances in all, Conse the pro- 
bability of a black ball being drawn is 5;=74,. In the same 
manner, the probability of drawing a white ball is 48=,% 

the same as before. Generally, let E and F be two con- 
trary events, that is to say, such that the one or the other 
of them must necessarily happen, and both cannot happen 
together ; and let a be the number of chances or combina- 
tions which produce the event E, and 6 be the number of 
combinations which produce the event F, or cause the fail- 


ure of E;; then the probability that E will happen is 


G8 
a+b’ 
and the probability that F will happen, or that E will noé 


happen is . In future, the term probability will be us- 


b 
ba 
ed only to signify mathematical probability. 
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4. It is to be carefully remarked, that the different .¢f2p%e0n 


«chances or combinations which form. the-elenyents-of Rae 
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bability are supposed to be perfectly equal,. If this equa- 3 


lity does not hold, and there is any circumstance respect- 4: Ny 


_ing the event under consideration which renders one com- 
bination or set of combinations more likely to occur than, 


= another, the different combinations must be “ snultiplied ee 


nunabers ~proportional--to: their respective facilities, afters 
which the units in each multiplier may be regarded as so! 
many distinct chances, from which the probability of the 
event will be found by the above formula. This is equiva- 


lent to saying that a combination or chance which is twice 
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as likely to happen as another, must be regarded as two 
equal and similar combinations in comparison of that other ; 
a proposition which is sufficiently obvious. 

5. It follows from the above definition, that the probabi- 
lity of any contingent event is measured by a fraction less 
than unity, and may have any value between 0 and 1. It 
follows, also, that the sum of the two fractions which mea- 
sure the probabilities of two contrary events is equal te 
unit, which is the measure of certainty, inasmuch as either 
the one or the other necessarily occurs. Thus, in the last 


i, iad A 
example, the probability of the event E is 
a+b 


a 6b 
Perey ea pang Hence 


if p denote the probability of any event E, and g the pro- 


e P 
the contrary event F is ——, and 
a-+-b 


bability of the contrary event F, we have g=1—p. This 
consequence of the definition is of great importance in the 
calculation of probabilities. 

6. We have here supposed the result of a trial to be ne- 
cessarily one or other of two events E and F ; but it is easy 
to imagine the trial to be of such a kind that it may give 
rise to any one of a number of events E, F, G, H, &c. each 
having a given number of chances in its favour. This case 
is represented by supposing an urn to contain balls of as 
many different colours or sorts as there are different events. 
Let the urn be conceived to contain @ balls of the sort 
which produces the event E, 6 of the sort which produces 
F’, e of the sort which produces G, and so on; and let a4 
b+e+d, &c. =k, so that & is the whole number of balls in 
the urn. The probabilities of the different events E, F, G, 
H, &e. are then, respectively, by the definition, 


,and that of 
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the sum of which =1. In fact, if a ball be drawn at all, 
it must be of one or other of the different sorts contained in 


the urn; and consequently the sum of all the probabilities 
amounts to, unit or certainty. 


&c. 


7. When an event is compounded of two or more simple 
events independent of each other, the probability of the 
compound event is equal to the product of the probabilities 
of the several simple events of which it is compounded. 
Let us imagine two urns, A and B, of which A contains a 
white balls and 6 black, and B contains a’ white and 6’ 
black. Make a--b=c, and a’+b’=c’, and let the com- 
pound event whose probability is to be determined be the 
drawing of a white ball from both urns. Now, as each of 
the ¢ balls in A may be drawn with any one of the c’ balls 
in B, the whole number of ways in which the balls in A 
may be differently combined by pairs with the balls in B, 
or the whole number of possible cases is ce’. But the num- 
ber of cases favourable to the compound event is evidently 
the number of different ways in which a white ball may be 
drawn from A with a white ball from B, and therefore equal 
to aa’. Hence by the definition (4), the probability that a 


j . aa’ fe 
white ball will be drawn from both urns is oars Now, if 
c 


p denote the probability of drawing a white ball from A, 

and p’ that of drawing a white ball from B, we have by the 
mi a a’ aa’ , 

definition p= ay and p/= 73 whence ool EP 


In general, let p denote the probability of an event E, 
p’ that of another event E’, p” that of a third E”, and so 
on; then the probability of the concourse of the events E, 
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EB’, E”, &c., or the probability that they will all happen, is 
PXp’ Xp”, &c.; that is to say, the probability of an event 
compounded of any number of simple and independent 
events, is the product of the respective probabilities of 
the several simple events. 

The probabilities that the several simple events E, E’, 
E,” &c., will nxo¢ all happen, or that some of them will hap- 
pen and others fail, are easily determined in the same man- 
ner ; it will be sufficient to indicate their several expres- 
sions. Suppose there are only three simple events, of which 
the probabilities are respectively p, p’, and p’’; and let 
q=\—p, ¢=1—y’, ¢ =1—p". The product paq" ex- 
presses the probability of the compound event which con- 
sists in E happening and E’ and E” both failing; qp’q’’ is 
the probability that E’ will happen, and that E and E’” will 
both fail; pp‘p” is the probability they will all three happen ; 
1—pp’p’"is the probability they will mot all three happen, or 
that one of them at least will fail; gq’q’’ is the probability 
they will all fail; and 1—gq’q’’ is the probability they will 
not all three fail, or that one at least of them will happen. 

8. As an example of the application of this rule, suppose 
it were required to assign the probability of throwing aces, 
at one throw, with two common dice. As a common die 
has six symmetrical faces, there are in respect of each die 
six ways equally possible, in which the simple event may 

"happen. The probability therefore of throwing ace with 
one die is 3, that is, p=}. In respect.of the second die, 
we have also p’=4 ; hence the probability of the compound 
event, or that aces will be thrown is pp'=ix4=,,. The 
probability that aces will mo¢ be thrown at any assigned trial 
is therefore (5) 1—3,=3{; and the odds against throwing 
aces at any given trial are 36 to 1. 


| 
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Again, suppose two numbers, each consisting of 7 di- 
gits, to be taken at random, (for instance from a table of 
logarithms), and let it be proposed to assign the proba- 
bility that the substraction of the one from the other will 
be performed without its being necessary, in any Case, 
to increase the upper figure. Here, as each digit may 
have any one of the ten values from 0 to 9 both inclusive, 
and as each of those values in the upper line may be com- 
bined with any one of them in the lower line, there are 100 
different combinations or equally possible cases for each par- 
tial substraction. Now, if the upper figure be 0, there is 
only one of those cases favourable to the event, or which 
will admit of the substraction being performed, namely, 
when the figure below is also 0.’ If the upper figure be 1, 
there are two cases favourable, namely, those in which 
the under figure is 0 or 1. If the upper figure be 2, there 
are three favourable cases, namely, when the under figure 
is 0, 1, or 2. Proceeding in this way through all the di- 
gits, the whole number of favourable cases is found to be 

14243444546474849+410=55. 
Hence, for each partial substraction there are 55 favourable 
cases out of 100 possible cases ; therefore (4) the probabi- 
lity that any one of the figures in the upper line is not less 
than the corresponding figure in the under line is 3% ; and 


100 
of the seven simple events or partial substractions, whence, 


by (7), the probability of the compound event is 


we have p=p’=p’’=&c.= 5,5, for the probability of each 


pXp' Xp" X &= (sar) "=(-55)7= 0152243, 


ay. ; Sony 4 
which is less than z£, and greater than ¢. 


9. When an event may happen in several different ways, 
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each independent of the others, the probability of the event 
is the sum of all the partial Re eliat ae taken in respect 
of each of the different ways. 4 Gg d 
Suppose there are x different urns A,, he inside hace 
each containing balls of two colours, white and black, and 
let the whole number of balls in each urn respectively, be 
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and the number of white balls in each be 

Dy Maes, . tes ecthgs 
and let the event E be the extraction of a white ball in 
drawing a ball from any urn at random. In this case there 
are n different ways, all equally probable, in which the event 
may happen, for it may be drawn with equal facility from 
any one of the urns. The probability that the ball will be 


. ‘ 1 

drawn from any given urn, A,, is therefore —; and if it 
n 

be drawn from this urn, the probability of its being white is 


=; therefore, by (7), the probability of a white ball being 
( 
a 


WaT : 
drawn from A ms ae —.. In like manner the probabi- 
Fae 
1 


lity of a white ball being drawn from A, is shewn to be 


ba | as i 
—.—; from A, -—, and so on. Denoting 
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therefore by p the whole probability of the event E, the 
proposition affirms that 
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To prove this, let the fractions —!, —2 &c. be reduced 


to a common denominator, aiid suppose the equivalent frac- 
tions to be 
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“We may now conceive the urns A, A,,A;...A, to be re- 


placed by others, each containing the same number, y, of 
balls, and of which the first contains a, white balls, the se- 
cond a,,and so on; and itis evident that the chance of a white 
ball being drawn from this new system of urns will be pre- 
cisely the same as it was for a white ball being drawn from 
the first system. Now the probability of drawing a white 
ball from the new system will not be altered by placing the 
whole of the my balls in a single urn, for they may still be 
conceived as arranged in -groups, disposed in any manner 
whatever, each group containing the same number of balls, 
and the same proportion of white to black as were in the 
separate urns ; and as each group contains the same num- 
ber of balls, the chance of laying the hand on any one group 
is the same as that of laying it on any other. The probabi- 
lity of drawing a white ball from the single urn, is therefore 
the same as for drawing it from the group of separate urns 
which contain each the same number of balls. But the pro- 
bability of drawing it from the single urn is the ratio of the 
number of white balls contained in the urn to the number of 
both colours, therefore (this probability being p) we have 


] 
feo A + a,-+-4,......-a,) 5 
of 


mas a a, 
whence, substituting for, —*, &c., their respective 
ey Y 

a: a 
values, —, —*, &c., we have 
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As a particular case suppose three urns A, B, Ctobe placed 
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together, of which A contains 2 white balls and 1 black ; 
B 3 white balls and 2 black, and C 4 white and 3 black, 
and let it be required to determine the probability p of a 
white ball being drawn from the group by a person who is 
ignorant of the contents of the different urns. As there is no 
reason for selecting one urnin preference to another, the pro- 
bability that he will put his hand into the urn A is 4; andif 
he draw from this urn the probability that a white ball will 
be drawn is 2, there being 2 cases favourable to that event, 
and 3 cases inall. The probability of both events is there- 
fore} x = 2. In like manner, the probability of the ball 
being drawn from B is }; and if drawn from B the proba- 
bility of its being white is 33 therefore, the probability of 
this compound event is 3 X $= 5. Lastly, the probability 
of the ball being drawn from C is 4; and if drawn from C 


the probability of its being white is 4; therefore, the pro- >)” 


! 


bability of this compound event is} x 4= 4. Hence, ; 


oat 

by the proposition now demonstrated, the complete pro- 

bability of the event E is 
P=s5+s + ot = 372. 

If all the balls had been placed in a single urn, the proba- 
bility of drawing a white ball would have been 7, for there 
are 3-+- 5 + 7 = 15 balls in all, of which 2 +3+4+4=9 
are white. But 7% = 189; a fraction which differs sensibly 


from $23, the measure of the probability of the same event 


when the balls are distributed in the manner above supposed 


amongst the different urns. The distinction between the two 
cases is important. An. ¥ cee 

10. The rule laid down in (7) for finding the probability 
of a compound event applies alike whether the simple events 
are determined simultaneously or in succession. In fact, 


when the simple events are entirely independent of each 
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other, the chances which determine the compound event are 
not influenced in any way by the intervention of time. Sup- 
pose, for example, the compound event to be the throwing 
of a certain number of points with a given number m of 
dice; the chances for and against the event are obviously 
the same whether the m dice are thrown at once, or a single 
die is thrown m times successively. But as the determin- 
ation of the probability of a compound event is in general 
facilitated by supposing the simple events to be decided one 
after the other, it will be convenient to view the subject in 
this light in explaining the method of forming the differ- 
ent combinations of the chances by which the probabilities 


of compound events are determined. 


EVENTS 


DEPENDING ON REPETITION. 


SECTION II. 


OF THE PROBABILITY OF EVENTS DEPENDING ON A REPE= 
TITION OF TRIALS, OR COMPOUNDED OF ANY NUMBER 
OF SIMPLE EVENTS, THE CHANCES IN RESPECT OF WHICH 
ARE KNOWN 4 PRIORI, AND CONSTANT. 


11. Suppose an urn to contain a + b balls, a white and 
6 black, and let a ball be successively drawn, and replaced 
in the urn after each drawing, in order that the chances in 
favour of drawing a ball of either colour may be the same 
in every trial, and let it be required to find the respective 
probabilities of the different possible results of any number 
of drawings. a 
Let us first suppose the number of trials to be two. The 
event may happen in anyof these four different ways: first 
white, second white; first white, second black; first black, se- 
cond white ; first black, second black. Assuming W to re- 
present the simple event which consists in the drawing of a 
white ball, and B that of a black ball, and supposing the or- 
der of the arrangement of the two letters to correspond with 
the order of succession of the simple events, the four pos- 
sible cases or combinations will be represented thus :— 
WW, WB, BW, BB. | 
Now let the probability of drawing a white ball in any 
trial be p, and that of drawing a black ball be g, (whence, 
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ize the probabilities of the four possible 


atin Is 3) 
compound events are by (7) respectively as under : 
probability of WW =p X p= p? 
of WB a= 7x: 9 sing 
| of BW 971% p — 99, 
i) of BB =qxq= 9? 


T= ee le ee oe ent are 


SS Se 


If we disregard the order of succession, and consider the two 
bi arrangements WB and BW, which are equally probable, as 
t forming the same compound event, namely, a ball of both 
i Hi colours in the two trials, the probability of this event, by 
) ui (9), becomes 2 pg. The sum of the probabilities of all the 
} i possible arrangements is therefore 
1 Pe +2pq9+ 7 = (P+? 
whence it appears that the probabilities of the different ar- 
rangements in two trials are respectively the terms of the 
development of the binomial, (p+q)2. 

Let us next suppose the number of trials to be three. 
The different arrangements that may be formed of the 
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simple events in three trials, with the probability of each 


peewee 


respectively, are as follows :— | 


(a WWW, probability of which =ppp=p3 

} INV. WB, ss: cebewen o,eeeeenoens =ppq=p'¢ 
| WY, BOW 3 ise bee cb ste geet be a aeeeie os =pqp=p"q 

a3 Walgid 155k codebase cbachoncno ei aerss =pqq=py" 


: DW By tigate leh Oe ee es =9pq=py’ 
hi BED ANS eles isa tosh aa eztecae fos =9gqp=pq’ 
bit “BOL OH OSA ery Pre ers ip 97005 
It thus appears that the probability of obtaining two events 
cu of one kind, and one of the other, is the same in whatever 
order they succeed each other, and, in fact, is independent 
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of the order. Disregarding, then, the order of succession, 
and considering the combination of two white balls with 
one black, in whatever order they may be arranged, as the 
same compound event, the probability of its occurrence in 
any order whatever, being the sum of its probabilities in 
each particular order (9), is 3p?g. In like manner, regard- 
ing the combination of two black balls with one white, in any 
order of arrangement, as the same compound event, its pro- 
bability is 3pq*. The compound event resulting from three 
trials must then happen in one of four different ways, namely, 
3 white balls; 2 white, combined with] black, in any order ; 
2 black, combined with one white, in any order; or, lastly, 
3 black; and the sum of the probabilities of these different 
cases IS 
pe +3p°¢+3p7 +P =(P+q)’. 

Hence the probabilities of all the different possible combi- 

nations in three trials are respectively given by the deve- 
lopment of the binomial (p+ q)°. 

2. In general, let p denote the probability of any simple 
event KE, then the probability of E happening twice in two 
trials is p*, of happening thrice in 3 trials p*, and of hap- 
pening m times in m successive trials, py”. In like manner, 
the probability of the contrary event F being g (p+q=1), 
the probability of F happening z times in 7 successive trials 
is g’. Hence (7) the probability of E happening m times, 
and then F happening x times in succession, in m 4-7 trials, 
is p"q". But the probability of these events happening in 
any assigned order is the same as that of their happening in 


any other assigned order 3 therefore p”g” is the measure of 


\ 
the probability that Ewill, occur, me times, and F will occur 
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which shew that the probability P, or the product Up”g 
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se WMA Bae 
nm events F’, can be-combined i in h Soy gnd P be the proba- 
bility of any one of these Cobra ns W hatever, or the proba- 
bility of E occurring m times, and F occurring times in 
trials, without regard to the order in which they succeed 
each other, we have then 
PS=Upr a. 
In order to determine the 2s. of U, we may suppose 


the events in question to be. 80 mAARY- -differ ent things repre- ¢ 


sented by the letters/AyB, ‘cop, Ey-&e. of which -therecare 
m ae one kind, and v of another, and make m-+-n=h; then 
by the span theory of combinations, we have 


4 Oe a on 
SDR eye Nea Uy OD ney abe 


This value is U is symmetrical in respect of m and 2, aod 


may be otherwise written in either of the two following 


“Us; 


_ forms, 
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is the (m-++-1)th term of the development of the bino- 
mial (p+gq)" arranged according to the increasing powers 
of p, or the (n+1)th term of the same development ar- 
ranged according to the increasing powers of g. Hence 
we conclude that when p and q remain constant, the pro- 
babilities of all the different compound events which can 
be formed by the combination of the simple events E and 
F in & trials, are expressed by the different terms of the 
formula (p+q)" expanded by the binomial theorem. 

The whole number of possible cases is evidently /+1, 


for in h experiments, E may occur / times, A—1 times, 
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h—2 times......h—/A times ; this last being the case in 
which the contrary event F occurs in all the trials. The 
different cases are unequally probable, both by reason of the 
greater or smaller number of combinations by which ue 
may be produced, and which in reference to each case is 
represented by U, and by reason of the inequality BES 
pand gq. It will be shewn afterwards, that when p=q, and 
h is a whole number, the most probable case is that in which 
the occ Reenices of E and F are equal; and if / is an odd 
number, the two most probable cases are those in which 
the difference in the number of occurrences of E and the 
number of occurrences of F is unity. 4+ 

13. In order to place the proposition now demonstrated 
in a clearer light, let us consider separately the different 
terms of the development of (p+), namely, 


l 2 
php’ 9g + a HO ph a¢8 


g’ eoeeeeeeesersetesreoee 


Ms \A—2)i+++h—n+1 


Phi ae eeesen ve 


ae eee ae 


| beso 


The fiyst term p” expresses the probability that the event 
E will” every one of the / trials. The second term hp"—!q 
expresses the probability that E will occur A—1 times, and 
F once, without distinction of order; that is to say F may 
happen at the first or last or any intermediate trial. If a 
determinate succession is proposed, for example, that of 
h—1 times the event E in succession, and F in the next trial, 
the probability of the event in the assigned order is found 


by suppressing the coefficient A, and is consequently p’—'¢ 


The third term ————p’—°g? expresses the probability 
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that the result of / trials will be A—2 times the event E, 
and twice the event F, without distinction of order. If a 
particular order be assigned, it is necessary to suppress the 
coefficient, and the probability of the simple events occur- 
ring in that particular order is p*—®g?. 

h(h—1})(h—2)...... h—n+1 

Sept ase) Ramee ete n 

presses the probability that the result of / trials will be 


The general term pi—"g" ex- 


(h—n) times the event E, and 7m times the event F in any 
order. The probability of (h—n) times E and x times F 
in an assigned order is p’—%q”. 

14. If we suppose the event E to be such that the chances 
in favour of its happening or failing are equal, that is, if 
P= => the different terms of the binomial (p + ¢)', on sup- 
pressing the coefficients, become all equal; so that a parti- 
cular order being assigned in each of the possible cases or 
combinations, all the cases become equally probable. Thus, 
suppose a shilling to be tossed 100 times in succession, the 
probability of head turning up in every trial is(4)1°°. The 
probability of 50 heads and 50 tails in any assigned order 
is (3)°° x (4)5°=(4)1 °°; if m+n=100, the probability 
of m heads and x tails is also ($)"(4)"=(4)"t" =(4) 108, 
Hence the probability of any compound event formed by 
the combination of two simple contrary events succeeding 
each other in an assigned order, and each having the same 
probability, is independent of the ratio of the simple events, 
and depends only on the number of trials. Before the trials, 
it is an-even wager that head will be turned up in succession 
100 times, and that the result of 100 trials will be 50 heads 
and 50 tails in a given order of succession, or any proportion 
of heads to tails in an order arbitrarily chosen. This con- 


sideration is frequently lost sight of in reasoning about those 
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events of the natural world, which are termed extraordinary 
and miraculous. If in tossing a shilling 100 times into the 
air, the number of heads turned up is found nearly equal to 
the number of tails, the event excites no surprise ; some- 
thing like it was expected, On the contrary, if the diffe- 
rence between the number of heads and the number of tails 


is considerable, the event is termed extraordinary ; and if 


head turned up in every trial without exception, we should “@*<«: 


scarcely be persuaded that such an event was entirely the re- /.. 


sult of chance, and independent of a special cause. Never- 
theless, the @ priori probability that every trial will give 
head, is precisely the same as the probability of throwing 
any given number of heads and tails in an assigned order of 
succession. It will, however, be proved afterwards, that if 
such an event as throwing head 100 times in succession were 
actually observed, the probability of a special cause having 
intervened, would approach very nearly to certainty. 

15. Hitherto we have supposed the compound event to 


be formed by the combination of two simple events only, 


us now suppose there are any number of simple events, EX 
E., E,, &c. of which the respective probabilities are DP e 
Ps, &c. and such that one or other of them necessarily hap- 
pens in each trial, so that p, + p,+p;+, &c.= 1, and de- 
termine the probability of any assigned combination of them 
in a given number of trials. This case may be represented 
by supposing an urn to contain a number of balls of as many 
different colours as there are distinct events; the event ay 
will be the drawing of a ball of the colour ¢, and its proba- 
bility p, will be the fraction whose numerator is equal to the 
number of balls of the colour 7, and denominator the whole 


number of balls in the urn. Now the probability of the 


o 


E and F, one of which necessarily excludes the other. Let - 
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event E, happening m times in succession is p? by Eras 
that of E, happening 7 times in succession is p",; that of 
E., happening v times in succession pZ ; and so on. There- 
fore (7) the probability of the compound event which is 
formed by the occurrence of m times E,, 2 times E,, 7 times 
E,, and so on, these events succeeding each other in or- 
der, is the product pt p? p%, &c. But the probability of 
the simple events succeeding each other in any particular 
order is the same as that of their succeeding in any other 
assigned order (12); consequently, if U’ denote the num- 
ber of different ways in which m events E,, 2 events E,, 7 
events E%, &c. can be combined, or succeed each other, 
and P’ be the probability of the compound event in any order 
whatever, we have, 
Pe ar i ce 

Assuming h=m+n-+r-+, &c. we have also by the theory 
of combinations, 

LRG areas ore 
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the factor U’ being the coefficient of the term which has for 


ee 


its multiplier p? p2 pz, &c. in the expansion of the mul- 
tinomial (p,+po+p;+ &c-)", whence 
1 Da ee ae ee ae 


= — pn" 7, &e. 
1.2.3..m x 1.2:3..WX1.2.8...7 Kw. 1h ete 
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We shall now proceed to give some examples of the ap- 
plications of the preceding formule. 

16. Let it be proposed to assign the probability P, of 
throwing ace once, and not oftener, in four successive throws 
of the same die.—Simpson, p. 15. 

Here, the chance of throwing ace in a single trial being 
i, we have p=}, and consequently g= 8, and also A=4. 


Now the compound event being the occurrence of the sim- 


vit 
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ple event E, whose probability is p, once, and of the con- 
trary event F three times, the probability of the compound 
event is that term of the development of"(p+-g)* which is 
multiplied by pg®. If, therefore, in the formula, 
one Bee nee © 
Be: sc ws Dene oo 
we make p=}, g=8, h=4, m=1, n=3, we shall have 
pe ee eve! 4) =a 
Es eee A eas 6 324 


which is the probability required, and the same as that of 


throwing one ace, and not more than one, at a single throw 
with 4 dice. 
The probability of the contrary event, that is to say, the 
probability of either not throwing an ace at all, or of throw- 
3 


ing more aces than one is 1—}25 = 199; and therefore the 


odds against throwing one ace and no more in 4 throws of a 


La, 


ws 


common die are 199 to 125, or 8 to 5 very nearly. 
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17. If in this example it had been proposed to assign the 


probability of throwing ace once at least, instead of once 


aan tae: 


and not more, it would have been necessary to have includ- 


ce ee eect ola 


| Af ed those cases in which the ace occurs twice, or three times 
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or in each of the four trials. he binomial (p-+-q)* gives 


P* + 4p? q+ Op?q? + 4p’ +94, 
the first term of which expresses the probability of throw- 


— et ee 


ing ace four times in succession ; the second that of throw- 
ing ace three times, and another number once; the third s 
that of throwing ace twice, and a different face twice; the 
fourth that of throwing ace once, and a different face three 
times ; and the fifth that of throwing a different face in each 
of the four trials. But as every one of these compound 
events, excepting the last, satisfies the condition of ace be- 


ing thrown once at least, the whole probability of that event 
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‘must be the sum of the probabilities of the different events 


by which it may be produced (9) and is consequently 


| 4 1 \3 5 ] Q 5 2 ] 5 3 671 
Cs) +4) 3 +5(a) Ce) +4) G) = i558 

In general, the sum of the first -+- 1 terms of (p+q)" ex- 
presses the probability of obtaining not less than h—x events, 
the probability of each of which is p, or not more than  con- 
trary events, the probability of each of which is g. 

Since p+g=1, the sum of all the terms of the series pro- 
duced by the expansion of (p+q)" is equal to unit, and 
therefore the sum of any number of the terms is equal to 
unit diminished by the sum of the remaining terms. This 
consideration frequently gives the means of abridging the 
calculations. Thus, in the preceding example, instead of 
expanding the binomial (4 + 3)* in order to find the proba- 
bilities of throwing 4 aces, 3 aces, 2 aces, and 1 ace only, 
in a series of 4 trials, we might have sought the probability 
of not throwing aceat all. The probability of not throwing 
ace in a single trial is 8, and therefore (7) that of not throw- 
ing it in 4 trials is (§)*=5,45;. Hence the probability of 
the contrary event, namely, that ace will be thrown once 
or oftener, is 16 7o°s = 7£s0'5 3. the same as before. 

18. Leta shilling be tossed; what is the probability that 
more than 3 heads will turn up in the first 10 trials? In 
this case, p=3, g=3, A=10; therefore (p4q)* =(4+1) 
=($)1°(14+1)1!°. Now the last term of this development 
expresses the probability that head will not turn up in any 
one of the ten trials ; the last but one, the probability that 
it will turn up once ; the last but'two, the probability that 
it will turn up twice; and the last but three, the probabil- 
ity that it will turn up three times; therefore the four last 
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terms include all the different ways in which the ten trials 
give not more than three heads ; and their sum consequently 
expresses the probability that mot more than 3 heads will 
be thrown. Now the last four (or first four) terms of the 
expancion of (14+ 1)1° are 


Ts 10.9.8 
Le. ai sae 


and their sum is 176, which multiplied by (3)!°= > 4,, 
gives 7/55, for the probability that not more than 3 heads 
will turn up ; whence the probability of the contrar y event 


or that more than 3 heads will be throw n, is 1176 — 


1o24—#%5 and the odds in favour of throwing heads more 


than three times in 10 trials are 53 to 11. 

19. A and B engage in play; the probability of A’s 
winning a game is p, and the probability of B’s winning a 
game is g; required the probability P, of A’s winning m 
games before B wins z games, the play being supposed to 
terminate when either of those events has occurred. 

It is evident that the question must be decided at the 
latest, by the (m+-n—1)th game ; for supposing m+ n—2 
games to have been played, there is only one combination 
according to which the match can remain undecided, name- 
ly, that in which A has won m—1, and B n—] games; and 
in this case the next game necessarily decides the match. 

Suppose m-+ x games to have been played. The proba- 
bility that of these games m have been won by A, and w by 
B, is represented by the term of the binomial (p+q)mts 
in which the factor p”q* occurs (13) ; which term is 
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But A cannot win m games out of m-+- x exactly unless he 


wins the last game, for otherwise he must have won jn games 
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out of m-+-a—l, if not out of a smaller number. In order 
therefore that A may win m games out of m-+-ax exactly, it 
is necessary in the first place that he wins m—1 out of 
m-+.x—1 in any order, and then that he wins also the next 
game. Now the probability of his winning m—1 games out 
of m-+x#—1 in any order (13) is 
0 2 B.eeceeee M+2—] 
DSO el ee 2 ce 
nd the probability of his winning the following game is p, 
ae the probability of both events is (7) 
ap AES. Bin ear et 2 
pg, 
i ahs Py) ees Fo dl bahia Aiba ee 


which, therefore, expresses the probability of A’s winning 
m games out of m-+-x exactly. 

If we suppose x=0, this formula becomes p”, which is 

the probability of A’s winning m games in succession. If 


w= 1, it becomes mpg, the probability that A wins m games 


ae ch) fae, 


out of m+1. If x=2, it becomes — pq’, the pro- 


bability that A wins m games out of oie If x=3, it be- 


m(m-1)(m+2 
comes ( + us ms ) o"q°, the probability that A wins 


m games out of m+3; and soon. Continuing this process 


till we arrive at the term multiplied by p”g*, the sum of the 
probabilities of all the different compound events is 


mim+-l1l). mm---1)... fie 
py l+mg+ ae _ a + - ap ) Aas 


which expresses the probability of A’s winning 
out of a number noé greater than m+-x. 
bf es 
Now it has been shewn, that the match is necessarily 


decided by (m-+-n—1) games; consequently the solution 
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of the question is obtained by substituting »—1 for # in 
the last formula, which will then express the probability 
of A’s winning m games in any order, out of a number not 
greater than m-+-n—l. On making this substitution, we 


obtain 


ae L-- mg + een, Graver cunts: 
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4. m(m-+-1)...m+-n—2 ge \ 
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The probability Q that the match will be decided in fa- 

vour of B, or that B will win 2 games out of a number not 

greater than m+-n—1, is found by changing m into 2, and 


p into g, and is therefore 
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As an example, let us suppose p= 3 C ey m==4, and 


n=2. The probability of A’s winning the match, or the 


value of P, becomes 


oN ] 112 
at 4 Bo ee 
(5) {i+ 5} 518 


and the probability of B’s winning the match, or the value 


of Q, 


1\2 4 2 8 5 131 
(5) {it54i 5(5) + 33(5) \ aS 


In this example the skill of A is supposed to be twice as 
great as that of B, and the number of games that must be 
won by him in order to gain the match is also twice as great 


as the number required to bey won by B in order that B may 
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gain; one might therefore suppose, that when they begin 
to play the chances in favour of each are equal. But the 
result shews that the chances in favour of A are fewer than 
those in favour of B in the proportion of 112 to 131; whence 
it appears that it would be unsafe to wager that a player 


Se ee ee eer eer ae een ney 


who has two chances in his favour while his adversary has 


ell tice ea a ae 


ME only one, will gain four games before his adversary shall 
have gained two. 


Suppose A and B, engaged in play, agree to leave off be- 
fore the match is decided, it is evident that the stakes ought 


ieee 


to be shared between them in proportion to their respective 


srobabilities of winning, and consequently the share of each 
I 2, 


is found from either of the above expressions for P and Q. 
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“il This was one of the questions proposed by the Chevalier 


de Méré to the celebrated Pascal, to which allusion has al- 
ready been made. 

20. An urn contains +1 balls, marked with the num- 
bers 0, 1, 2,.3......23 a ball is successively drawn and re- 
placed in the urn, so that the chance of drawing any given 


pol”, number remains the same in each trial, whatis the probability 
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that in A trials the sum of the numbers drawn will be equal tos?! 
ms 64. The solution of this problem depends on the number of 


i a ways in which the number s can be formed by the addition of 


Bit h different numbers, each of which may have any value from 
eet Oto. Ifwe suppose the numbers marked on the balls to 
¥ a 


be indexes ofa certain quantity a, and develope the expres- 
hae sion (°-+ a! +-2”......-0")", the coefficient of any term of 
the development will indicate the number of different ways 


ARE! 


thi in which the balls may bedrawn, so that thesum of the num- 


bers drawn in A trials shall be equal to the sum of the in- 
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* Demoivre, Miscellanea Analytica, p. 196 ; Laplace, Essai sur les 
Probabilités, p. 253, et seq. 
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dexes of x in that term. If, therefore, we denvte by N the 
coefficient of that term of the development in which the sum 
of the indexes is s, then N will be the number of cases fa- 
vourable to the event. But the whole number of possible 
cases is (7-4-1); therefore the probability of the event is 
N+(n+1)*. 

On account of the particular form of the polynomial in 
question, the value of N is found without difficulty. 


—yrtril 
Because 2°--x!-x?....., 2" = fy therefore 
ae 
(wo tavlte?,...., + 2")'’=(1—a"t")*(1—2)—*. Now, ex- 


pressing these two factors in series, we have (1—antl) 


tnt? AV sent MADO—2) 
a 


3(n-+1) 
ae pees 


geen, 1) 2 —e hih+-1)(h+2) 


Cin 1 he ee 


and the coefficients of the several terms of the product of 
these two series in which the sum of the indexes is s will 
be found as follows :— 

(1.) Multiply the first term of the first series by that term 
of the second series of which the argument is 2°; the coeffi- 
h(h+1)(h+-2)...... h-+-s—l 

PUA Ai ged hh sues’ s 
(2.) Multiply the second term of the first series by that 


cient of the product will be 


term of the second series which has for its argument a—”—!; 
the coefficient of the product will be 
h(h+1)(h42)...... h + s—_n—2 
—h Xx : : 
ees eet s—n—] 
(3.) Multiply the third term of the first series by that 
term of the second series which has for its argument 


a*—*(n+1); the coefficient of the product will be 


nace pe te NT 8 


IT AGC PRA TNE IEIAE EE Tem MN MOE 6 ag GLI ew 


a Eee Vat 


Sabai eects caveats eed Faces wanperonae 


a el nes 


ae 
7 
Ne 
8 
eS 
i oa 
€28 
ce 
4 
£ 
t e 
| 
Eid 


42 EVENTS DEPENDING ON REPETITION. 


h(h—1) _ h(hA+1)(h4+-2) h+-s—2n—3 
a RUT BREN PES Paks 
(4.) Proceed in the same manner with the fourth term of 
the first series, and so on with the others, advancing at each 
new multiplication one term to the right in the first series, 
and 2-4-1 terms to the left in the second series, until a term 
is reached in the first series, the exponent of x in which is 
equal to, or greater than s. The sum of the several products 
thus obtained will be the value of N. We have therefore 
wa h(h+- 1)(A-+ 2) 
322083 
h . h(h+-1)(h+2) 
1 Deas 
AG ae | 
: 2 x 
Fk oh 


+ 


The series now found for N may be changed into another, 
having a more elegant form, by reducing all the terms to 
others having the common denominator 1.2.3......A—1. 
This will be accomplished by leaving out of the numerator 
and denominator of the first term all the numbers after A—1 
to s, (including s), when s is greater than h—1, or by in- 
serting the numbers between s and A—1 (the last included), 
when s.<h—1; by leaving out of the numerator and deno- 
minator of the second term all the numbers from A—1 to 
s—n, or by inserting those numbers; and so on with the 
other terms. If we then make the common denominator 
1.2.3...A—1=A, we shall have 


N= £84 1)(82)(643)eiee(SE AL) 


cs (s—n)(s—n+1)......(s—n + h—2) 
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h(h—1) | 
Trap S21) (8— 22) ++ 0.6 (s—20-Fh—3) 
— &c. 


to be continued till the last factor of one of the terms be- 
comes 0 or negative. If we also make 

sti—l=f 

s—n +h—2=f—(n+ 1l)=f’ 

s—2n + h—3=f—2(n+- 1) =f” 

s—3n +h—4=f—3(n+1)=f” 

&e. 
and write the factors in each of the terms in the reverse 
order, the above value of N will become 


N= 4 ffl) f-2).n..-.(f-A4-2)5 


BGI). (fA) 2 
eg OED ache ht eae 
af (7/1 Ney 2) eS A ( Wah =f 2) ie see 


+ &c. 

21. As an example of the application of this formula, let 
it be required to assign the probability of throwing the point 
16 with 4 common dice. (Simpson, p. 53.) 

A die having no face marked 0, it is necessary, in order 
to adopt the formula to this case, to suppose the number of 
points on each face to be diminished by unit, which is equi- 
valent to supposing s—A/ to be substituted fors. The num- 
bers are then 0, 1, 2, 3, 4, 5, and we have n==5, A—=4, and 
s=(16—4)=12. Hence 

aad h—J==15 
f=f—m+1))=9 


en 
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jl=f2(n4+-1)=3 

Of ea ol Btn aa a, 
and k=1.2.3. Substituting these values in the formula, 
we find 


N=15.14.13% 3 (= +455) 


—9.8.7X = (=—336) 


4.3 
+3.2.1x 1.2.6(= Ft 
or N=125. Now the probability of the event is N+-(m +1)’; 
and in the present case (n-4+1)'=6'=1296; consequently 
the probability required, namely that of throwing the point 
125 
16 with 4 dice, is 1996" 

22. In the numerical solution of questions of this sort, it 
sometimes happens that the labour may be abridged by 
computing the probability of throwing a different point from 
that which is proposed, but which has the same number of 
chances in its favour. For example, let it be proposed to 
determine the probability that in throwing 10 dice the sum 
of the points will be 50. In this case, the smallest number 
of points that can possibly be thrown is 10, and the greatest 
60; and the chances in favour of throwing 10 and of throw- 
ing 60 are obviously equal. The probability of throwing 
any given number of points above 10 is also evidently the 
same as that of throwing the number which is as much under 
60; and consequently the probability of throwing 50 is the 
same as the probability of throwing 20, these numbers being 
at equal distances from the extremes. Now to find the pro- 
bability of throwing 20 with 10 dice, or, which is the same, 
the probability that in 10 successive drawings from an urn 


eae 


i 3 a 


me 
— 


ae 


containing 6 balls, marked with the numbers OF 1,233, 4; 5, 
the sum of the numbers drawn will be 10, we have h=10, 
Rad, ee whence f=19, f'=13, f’=7, f” negative, 
and k=1.2...9. Substituting these numbers in the series 
for N, and pe that since f’_A42——1, the third 
term becomes negative, we have 
ee ales OLE EA — 92378) 
| EB pe es aa ey a 
Moreabarekl «10.9.8 7a. 6% 

aN See 30-407 61, 6.7 8% 
and consequently N=85228. Dividing this by (n+1)'=6" 
= 60466176, the probability of throwing 20, or of throwing 


85228 b ] 
60466176" or between 709 anc 


N= 


3 
5 (=—7150), 


50, with 10 dice is found = 


] 

710° 

23. The probability that the whole number of points 
drawn in / trials will no¢ a s is found by substituting 
for s the different values 0, 1, 2...... s in the series for N, 
and taking the sum of the gaa This labour, however, 
may be avoided by means of a property of the figurate num- 
bers. It is well known that the sum of the series of num- 
bers obtained by giving 7 every value from n=1 to n—=v (v 
being any number whatever) in the formula 


Maree veeee(+U) 
|b lage nals Syl Cae . uti 
is expressed by this ae nee 
er Boas (v-u)(vf-u+l) 
] 5 Sa ie Oe ol Go) te ; 
or, which is ue same thing, that the sum of the series ob- 
tained by giving a successively every value from x—=1 +u 
to a=1+4+u-+v in the formula 
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x(a—l)(x—2)....0. (~—u) 
Lie wa ut 1 
is expressed by this other formula 
(2 +1)2(7—1)......4—u 
[3 pee wp?’ 


in which r=] 4+u-+vw. 

Comparing the different terms of the series for N (20) with 
these last formule, it will be evident, that on giving s every 
value successively, from 0 to s in the value of f, and denot- 
ing by N’ the sum of all the results, we shall have 


gi) ak LAE orl A eer Prete) 


| BAS. foes he h 
_ PAIS ANS 2) P AF) 5 
by as aN 
PRO eee ne MUL) 
1023.4 ae h a 


— &c. 
for the probability that the number of points thrown will 


not be greater than s. 
As an example, let h=10, s=5, n=9; we have then 


festih—l=14, f=f—(t+ 1)=8, whence f/—h+2=0, 


and consequently the second term vanishes. Hence 
15.14, 13.1251) .10.9.8.7 2) 6 ae 
eae ok ou bea eb purer mera el 
The probability, therefore, of the sum of the numbers 
drawn in 10 drawings not exceeding 5, is 3003~(6)”, or 
3003 
60466176" 
ing 10 common dice the sum of the points does not exceed 
16. (Simpson, p. 60.) 
24. In the preceding questions the number of trials, de- 


N’/= 


And this is also the probability that in throw- 
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noted by /, has been supposed to be given; and the ob- 
ject, in every case, has been to determine the value of a 
given term, or of a given number of terms of the series pro- 
duced by the development of the binomial (p+q)". But 
there is a numerous class of questions in respect of which 
the exponent / is unknown, and is required to be deter- 
mined from the condition that an assigned term, or the sum 
of a certain number of assigned terms of the development, 
must have a given value. For example, let it be proposed 
to determine how often a common die must be thrown in 
order to give the probability of ace turning up once at least, 
equal to a given fraction w. Here the probability of throw- 
ing ace in any throw being 1, we have p= and q=32. 
Now, as every term of the development of (p+q)", except- 
ing the last, gives a combination in which ace occurs once 
or oftener, the question requires a value to be found for A, 
such, that the sum of the first 2 terms of that development, 
shall be equal to v. This may be done, in general, by the 
common methods of trial and error; but in the present case, 
the last term being the only one not included among those 
which contain a chance of throwing ace, it is evident that 
it is only necessary to find the last term alone in order to 
have the probability of zo¢ throwing ace in / trials, which by 
the question is 1—w. The last term of the development 
is g’; therefore we must have the equation g*=1—u ; 


whence h log gq=log (1—wu,) and h=log (1—u) log q. 
b 
Let (aa and q== we shall then have log (1—u)= 
Y 


log 8B—log y, and log g=log b—log ce; whence 


,— 08 B—log ty 
log 6—log c 


Substituting in this general formula the particular numbers 
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given in the question, namely 6=5, c=6; and supposing 
u=4, and consequently B= 1, y=2, we have has 
whence, by computing from the logarithmic tables, A=3°8. - 
From this it follows, that in four trials the probability of 
throwing ace once at least, is greater than the probability 
of not throwing it at all. 

If the question had been to determine in how many throws 
with two dice one may undertake, on an equality of chance, 
to throw aces at least once, we should have had p= 4, g= 
32, and consequently 6=35, and c=36. Substituting these 
numbers in the general formula, and observing, that in this 

log 2 
log 36—log 35 
The probability of not throwing aces once is therefore 


—24°6. 


case also B=1, y=2, we get A= 


greater than the opposite probability or that of throwing 
aces once or oftener, when the number of throws is 24, but 
less when the number is 26. 

These two questions are celebrated in the early history of 
the theory of Probability, from the circumstance that the 
Chevalier de Méré, by whom they were proposed to Pascal, 
declared the two results above stated to be inconsistent with 
each other, and thence took occasion to question the accu- 
racy of the theory of combinations by means of which they 
had been obtained. He reasoned thus: Since the proba- 
bility of throwing ace with one die is 3, and that of throw- 
ing aces with two dice 3 of {= ',; therefore, if there be a 
given probability in favour of throwing ace in fourthrows with 
one die, there must likewise be the same probability of throw- 
ing aces with two dice in 6 x 4=24 throws; in other words, 
the chances in favour of an event E in a single trial, being 


six times more numerous than those in favour of F, there 
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will be as many chances in favour of Fin six trials as there are 
in favour of Ein one. The error consists in supposing that 
the number of trials must increase or diminish exactly in the 
inverse ratio of the probability of obtaining the proposed point.! 

25. The general question may be enunciated as follows : 
Let p=the probability an event E will happen, qg the proba- 
bility it will fail; how many trials are required to give a 
probability=w that E will happen & times. ots 

Let x=the number required. Taking the sum of all the 
terms of the development of (p+-q)* in which the exponent 
of p is less than k, we shall haye the probability that the 
event does not happen times’ in 2 trials. This sum must 
consequently be made equal ae 1—u ; therefore, beginning 
the last term, and writing the terms in the reverse or der, 


A, 


a 


we have the equation 


rt—] 
qe g pp = Ng p? cans ee 


(@—1)...@—A42) 
oe ii (1 oa 2 ee 


Let p= e g, and this equation becomes 


gf ae we ee ...(a—kh + 2) ail 
Meee yg tye, may 5 


Son 


1 —t 


from which the value of x may be found by the ges y 
methods of converging series. “4 : 
If p=q=4, then e=1 ; and if we also suppose w=4, and 
consequently wae the equation will become 
x—l)....£%— Ar? 
ee ro Ft ES ' [SE aps ABE a 
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3 Pascal, Huvres, tom. ly; Pp: 367 ; Lacroix, Elémentaire, p- 36., he 
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But the first side of this equation is the expansion of (1 x 1)* 
continued to & terms; therefore, since the sum of the first % 
terms is equal to one-half of the whole series, and the terms 
of the first half of the series are the same as those of the 
last, it follows that the whole number of terms must be 24. 
But the whole number of terms in the expansion of (1-+-1)* 
isv+1; therefore 2k=x+1, anda=2k—l. Suppose k= 
10, then v=19; hence in tossing a shilling it is an even bet 
that head will turn up 10 times in 19 throws. 
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- SECTION III. 


OF THE PROBABILITY OF EVENTS DEPENDING ON A RE- 
PETITION OF TRIALS, OR COMPOUNDED OF ANY NUMBER 
OF SIMPLE EVENTS, THE CHANCES IN RESPECT OF WHICH 


ARE KNOWN 4A PRIORI, AND VARY IN THE DIFFERENT 
TRIALS. 


26. Let us suppose the trials to consist in drawing balls 
from an urn containing a white balls, and 6 black balls, and 
that when a ball is extracted it is not returned to the urn. 
Make a+-b=c, and let the extraction of a white ball be the 
event W, and that of a black ball the event B. At the first 


trial the probability of W is— (A), and that of B, eh But at 
c 


the second trial, the number of balls in the urn is diminish- 
ed by 1; and the probability of drawing a white ball at the 
second trial is therefore not the same as it was in the first, 
but is influenced by the event which has already taken 
place. If W happened at the first trial, the number of 
white balls remaining in the urn is then a—l; the num- 
ber of black is 6, and the number of both colours c—1. 
The probability of W at the next trial is therefore 


—] b 
—,and that of B is = ae In like manner, if B happened 


: a Pe 
at the first trial, the probability of W at the second is PEG Y 


a a I, 


ee ee 
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] 
and that of B is Hence (7) the different combinations 


CL 


which can arise from two trials are the following : 


ww, WB, Sb W, BB, 
the probabilities of which are respectively, 
a(a—1l) ab ba b(6—1) 


e(e=ty ee ly ey oI) 
Now if we neglect the order of succession in the two cases 
in which W and B are combined, the probability of the 
compound event which consists of the extraction of a ball 


srt an 
of each colour in the two trials, is ony and the probabi- 


lities of the three possible combinations are respectively :— 
a(a—1) 2ab b(6—1) 
e(e—ly e(e—l) e(e—l) 
Comparing these with the probabilities of the same com- 
binations when the chances are constant, or the ball is re- 
turned to the urn after each drawing, namely 
Gab. 2b" 
Cae ae 
the analogy of the two cases is obvious. 
After two balls have been drawn, the whole number re- 
‘maining in the urn is e—23 but the number of each colour 
depends on the two events that have already occurred. If 
two white balls have been drawn, the probability of draw- 


a—2 
53 but we have 


ing a white ball at the next trial will be - 


a(a—1) 


just seen that the probability of WW is om) ; therefore 


a _, a(a—l)(a—2) e 
(7) the probability of WW W is are AON eee The pro- 
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ability of drawing a black ball after two white have been 


drawn is 


5 (for there are now c—2 balls in the urn, of 
co 


which 6 are white); therefore the probability of WWB is 
a(a—1)b 
e(e—1)(c—2) 


ent possible combinations which can result from three trials, 


On forming in this manner all the differ- 


we find % 


ae) | 
WWW, probability, = © aes 


WIWB, erevrrnrrree mvc 
WBW, wverernerncnn Te 
BWW, wrvernererrrne = cca 
BBW, evvemeeeeerenrn = concen 
BW, wevseerreeerernre = ene 
WEBB, wmreerneereerne Keay 

_ &b—1)(6—2) 


a a ee DG): 

If we disregard the order of succession in those combina- 
tions into which W and B both enter, and consider the oc- 
currence of W twice and B once as the same compound 
event; and also the occurrence of W once and B twice as 
the same compound event, in whatever order they occur, 
3a(a—1)b 


the probability of the former will be e(e—1)(e—2) ) 


, and ot 


3ab(b—1) 
e(c2—1)(e—2) 


the latter 


ae 


54 EVENTS DEPENDING ON REPETITION. 


27. In general, if m’-+-n’ balls have been drawn, of which 
nm’ have been found to be white and 7’ black, the number 
of white balls in the urn will now be a—m’, the number of 
black 6—n’, and the whole number of both colours e—m’ —n’. 
Hence the probability of drawing a white ball in the next 


trial will be as nea ; and that of drawing a black ball 
c—m'—n 


ea 


—__—§. Now if in these two fractions we substitute 
Cm 
i successively for m’ and 7’ all the different numbers from 
‘a 0 to m—1 and n—] respectively, the product of the m+n 
I i numbers thus obtained will (7) be the probability of drawing m 
a white balls and x black in an assigned order, in m--» trials. 
a Let this probability be denoted by K, and we shall have 
| __a(a-1)(a-2).....(a—m 4-1) x b(b-1)(6-2).....(b-m 41) 
ue c(e—1)(e—2)...... (e—m—n-+1) 


whatever the given order may be. Hence, if we denote by 


K 


| es RHD NEON ANID a etree: cert Set 
~ = 


P the probability of m white balls and 2 black being drawn 
in any order whatever, in / trials, we shall have P=UK, 


where, as in (12), U= 


i the co-efficient of that term of the binomial (p+-q)* which 
' . | has for its argument p” g”; this co-elficient expressing all 
. the different arrangements which can be formed of m things 
of one kind, and n things of another. 

28. When the urn is supposed to contain balls of more 
than two different colours, the probability of any proposed 
ae number of each colour being drawn in a given number of 
trials is found with the same facility. Suppose it to contain 
a, of the first colour, a, of the second, a, of the third, and 
so on, and leta, +a,-+-a, &c.=c; then the probability that 
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in m-+-n-+r+&c.=A trials, there will be drawn m of the 
first colour, 2 of the second, 7 of the third, &c. is 


U’ xa, (a,—1)(a,—2).....000. (a,—m-+1) 
X a,(a,—1)(a,—2).........(a,—-+-1) 
X 4,(a,—1)(a;—2).....0... (a,—r+1) 
X a,(a,—1)(a,—2).....000. (a,—s-+1) 
x. &e. 
~-c(c—1)(c—2)......06. (c—h+1) 


where, as in (15), 
abe PARS ae 


= oe ni Aer 
Watt actus oe HE WED WNanccns red Ur Sis Sore See r K &e. 


29. The following examples will shew the use of the pre- 
ceding formule. 

Suppose a bag to contain 16 balls, of which 8 are white 
and 8 black, what is the probability that in drawing 8 balls 
from the bag the whole of them will be white ? 

Applying the formula (27) to the solution of this ques- 
tion, we have a=8, 6=8, c=16, m=8, n=0, and as the 
probability required is that of drawing white balls only, 6 
cannot enter into any of the factors of the numerator ; 
hence 

ite Cree OF cht), «A oh ek ay Oe or 1k 1 
T1615 14.13. 12.11.10. 99 12870.’ 


and since m=h, U=1, the probability sought, is therefore 


K 


Let there be a heap of 20 cards, wherein are 7 diamonds, 
6 hearts, 4 spades, and 3 clubs; required the probability 
that in drawing 8 of them at a venture there shall come out 
3 diamonds and 2 hearts? (Simpson, p. 21.) 

The probability required in this case being that of draw- 
ing 3 diamonds, 2 hearts, and 3 other cards which are nei- 
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ther diamonds nor hearts, the spades and clubs may be con- 
sidered as forming one parcel, containing 7 cards. We have 
then in the formula (28) a, =7, a,=6, a,=7, e=20; m=3, 
n—=2, r==3, h=8 ; therefore 
Loe SOE Ole ele 
Tal Oa teed ow ae 
and the probability required becomes, 
7-6 .5X%6..5x7 . 6 «5 - 1995 
2077918 17-16 15.14.43 aoe 


The odds against the event are therefore 2753 to 1225, or 


1h O00, 


560 x 


nearly 9 to 4. 

Let 4 cards be drawn from a pack of 52; what is the 
probability of drawing one of each sort ? 

In this case we have Lipo S07 ie Somes Ke Os 13) Cpa 
e=52; also m=], n=1, r=1, s=1, h=4, whence U’= 
1a; Bs: 


substituting these numbers in the formula (28), 


1313. lode ace tay 
52.51.50.49° 20825 9 


= 24, and the probability required becomes, on 


24x 


nearly. 


The odds against this event are nearly 8 to 1. 

30. The following question, proposed by Huygens, and 
solved by Demoivre and Bernoulli (Ars Conjectandi, p. 59), 
belongs to the class of problems now under consideration. 

An urn contains 12 balls, of which 4 are white and 8 
black. Three gamesters A, B, and C agree that the first 
who, blindfold, shall draw a white ball shall be the winner of 
the stakes. They also agree that A shall draw first, B second, 
C third, A fourth, and so on; and the balls drawn are not 
replaced in the urn. It is proposed to find their respective 
probabilities of winning. 


ee 
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_ Here the play terminates as soon as a white ball is drawn, 
and it must therefore terminate with the 9th trial, if not 
sooner, inasmuch as, after 8 black balls have been drawn, 
the urn will contain only white balls, and the probability of 
drawing a white ball at the next trial will become certainty. 
The question will therefore be solved, if we determine the 
probabilities of the play ending with the Ist, 2d, 3d, 4th, &e. 
games respectively, and take the sum of the probabilities 
of its ending with the Ist, 4th, and 7th, for the probability of 
A’s winning; the sum of the probabilities of its ending with 
the 2d, 5th, and 8th, for the probability of B’s winning ; and 
the sum of the probabilities of its. ending with the 3d, 6th, 
and 9th, for the probability of C’s winning. 

For the sake of rendering the solution more general, let 
a be the number of white balls in the urn, 6 the number of 
black, and let a+-b=c. The probability of drawing a white 
ball at the first trial, or of the play ending with the first 


ae eB a 
trial, is then —. 
c 


The probability of the play ending with the second trial 
is compounded of the probability of a black ball being drawn 
at the first trial, and a white at the second ; and the preba- 


bility of both events (26) is Tot 

The probability of the play ending with the third trial is 
compounded of three separate probabilities, namely, that a 
black ball will be drawn at the first trial; that a black ball 
will be drawn at the second; that a white ball will be drawn 
at the third ;—and the probability of the concourse of these 
events (26) is aw 


In general the probability of a black ball being drawn in 
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x—l trials successively, and a white ball at the zth is 
b(b—1)(b—2) (b—x +-2)a 
c(e—1)(c—2) 

cin this formula the numbers proposed by Huygens, we 
obtain in respect of the Ist, 4th, and 7th trials, or the pro- 
bability in favour of A, 


. Bi Old 8 nae OL ONE 
Pe PTT TO Ow £19 S111 OO xe 8 


in respect of the 2d, 5th, and 8th trials, or the probability 


. Substituting for a, 6, and 


in favour of B, 


8 4 Srey OR Ae a 7 os a 
12°11 1211 10 10 eT kOe ae Wir Mie by) 
e538 

165" 

and in respect of the 3d, 6th, and 9th trials, or the proba- 
bility in favour of C, 

8.7 4 ,8.7.6.5.4 4 , 8.7.6 .5.4.3.2.1 
12.1110 © 12.11 .10.9.8'°°7 * 12 APA03O78 eee 
38135. 

"4.7 165 


The chances in favour of A, B, and C, are therefore pro- 


portional to the numbers 77, 53, 35, respectively. 

If the condition of the play had been that the ball was to 
be returned to the urn after each trial, the chances in fa- 
vour of the three gamesters would have been easily found 
by the formula (12) to be respectively as the numbers 9, 
6, and 4. 
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SECTION IV. 


OF MATHEMATICAL AND MORAL EXPECTATION. 


31. In the theory of probability, the term expectation is 
used to denote the product found by multiplying the value 
of a casual benefit into the probability of the event on 
which it is contingent taking place. But the value of a be- 
nefit may be estimated either with respect to its absolute 
amount, or to the amount of relative advantage it affords the 
individual who receives it. This consideration has led to a 
distinction between mathematical and moral expectation. 
When we place the circumstances of the individual entirely 
out of consideration, and have regard merely to the abstract 
or absolute value of the benefit, the product of its amount 
by the probability of obtaining it is the mathematical expec- 
tation of the individual ; but when a relative value is as- 
signed to the benefit, the product of this relative value by 
the probability of obtaining it is called the moral expecta- 
tron, because it is estimated by certain moral considerations 
respecting the circumstances or fortune of the individual in 
whose favour the expectation exists, on the principle that a 
sum of money which may be relatively of very little import- 
ance to a man in possession of a large fortune may be of 
great importance to another who is less favourably circum- 
stanced. We shall first consider the mathematical expecta- 
tion. 
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32. Suppose A and B to engage in play ; let p be the pro- 
bability of A’s winning a game, q the probability of B’s win- 
ning it, and sa sum of money staked on the issue of the 
game. By the definition, the mathematical expectation of 
A is ps, and that of Bis gs. Now if we suppose these expec- 
tations to be purchased by A and B; the sums they ought 
respectively to pay for them, or in other words to stake on 
the issue of the game, must be proportional to their respec- 
tive expectations, in order that they may play on equal terms. 
Let therefore a be the sum staked by A, and 6-the sum 
staked by B, we have then ps: gs :: a: 6, and consequently 
pb=qa. Now suppose a-+-b=s, or that the sum played for 
is the amount of the stakes; then, since 6 is the sum A ex- 
pects to gain, and pis the probability of his gaining it, pb is 
the mathematical value of A’s expectation of gain. In like 
manner ga is the mathematical value of B’s expectation of 
gain. Hence it follows, that when the sum staked by each is 
proportional to his probability of winning, the mathematical 
expectations of the two players are equal ;.so that after the 
stakes have been placed, and before the event is decided, 
they might exchange places without advantage or disadvan- 
tage to either. It follows likewise, that since the sum which 
the one must gain is just that which the other must lose, the 
product ga, which is B’s expectation of gain, may be regard- 
ed as A’s expectation of loss; or (if taken with a negative 
sign)as part of A’s whole expectation, which then becomes 
pb—gqa. But pb—qa=0; whence the condition of A before 
the event is decided is. not altered by the circumstance of 
his having staked on the issue of the play. ' 

33. This conclusion at first sight appears paradoxical ; for 
it is certain, that after the stakes are placed, A must either 
gain the sum 8 or lose a, and therefore his fortune will of 


fa 
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necessity either be increased by the gain of his adversary’s 
stake, or diminished by the loss of his own. The explana- 
tion depends on theorems which will afterwards be demon- 
strated relative to the repetition of trials, from which it re- 
sults, that though in a single trial the player must either 
lose or gain, yet on multiplying sufficiently the number of 
games, a probability will at length be obtained, approaching 
as nearly to certamty as we please, that the sum gained or 
lost in the long run will not exceed a certain given fraction 
(which may be as small as we please) of the whole sum 
staked, provided the play is undertaken on terms of mathe- 
matical equality. But this indefinite repetition of the ha- 
zard is practically impossible ; and innumerable cases may 
easily be imagined, in which an individual will be guided 
by other considerations than the mere mathematical value 
of the expectation. in undertaking or declining a risk. A 
person of moderate fortune would scarcely be persuaded to 
risk L.500 for the expectation of gaining L.5, though the 
chances. might be 100 to 1 in favour of the event which 
would produce that sum; but numbers would be found wil- 
ling enough to pay L.65 for the expectation of gaining L.500, 
the chances being 100 to | against them. In both cases, 
however, the expectation would be purchased at its real 
abstract value. According to the formula of mathematical 
expectation, the man whose sole fortune consists of a lot- 
tery ticket which has an equal chance of turning up a prize 
of L.20,000 or a blank, is in an equally advantageous posi- 
tion as_ he who is in possession of L.10,000; yet no man 
of ordinary prudence, if offered his choice of the two states, 
would hesitate as to which he ought to give the preference. 
Common sense will prevent a man from risking a sum, the 
loss of which would be attended with great privations, even 
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when, mathematically speaking, the chances are consider- 
ably in his favour. It is also obvious that two individuals 
whose fortunes are very unequal cannot engage in play with 


the same advantage, although the chances in favour of each, 


in respect of a single game, are precisely the same. The 
one who has a large fortune can repeat the hazard so often 
ae as to obtain a probability almost equal to certainty that his : 
4 loss will not amount to any given sum; whereas the other, 
who cannot continue the play in case of loss, runs the risk 
of being ruined. It is thus evident, that ina multitude of 
cases the abstract theory of probability is not alone sufficient 
to give the value of an expectation, and that in dealing with 
We contingent events, an individual must be guided to a cer- 
7 tain extent by considerations of relative advantage. 
34. Various hypotheses have been imagined for the pur- 
: pose of reducing such relative or moral considerations to ac- 


curate calculation ; but that which appears the most natu- 


en ea nn en CR re ee ene si . See PE EER ae Se Bs 


ral, and applicable to the greatest number of cases, consists 


in supposing the relative value of any infinitely small sum 


to be directly proportional to its absolute value, and inversely 
[ as the fortune of the individual who has an expectation of 
receiving it. This principle was first proposed by Daniel 
| Bernoulli in the Petersburg Commentaries (vol. v.), and is 
there applied by him to the solution of a number of ques- 
tions of great practical interest. 

i Let x be the absolute value of the capital, or, as it is de- 
; nominated by Laplace, the physical fortune, of an individu- 
te | al; then, according to the hypothesis of Bernoulli, the mo- 


ta | ral advantage which he derives from an infinitely small incre- 


a 


dx q 


ment of fortune =dz, is measured by the expression c—, ¢ 
£ 


being a constant to be determined by the nature of the ques- 
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tion. Now, if we suppose the physical fortune to arise from 
the accumulation of the elements dx, and denote by y the 
relative or moral value of the fortune, of which the absolute 


or physical value is x, we shall have 


dx 
y=f Cae log. ”-4-constant. 


To determine the constant, we may suppose y=0, when x 


has a given value =a; this gives o=c log. a+-constant, 


whence y=e (log. e—log. a), or y=c log. — ; and it is to 
a 


be observed, that those values of x and y can never become 
negative, for as Bernoulli has remarked, it is only the per- 
son who is dying of hunger that can be said to possess ab- 
solutely nothing. In every other circumstance the mere pos- 
session of existence may be accounted a moral advantage, to 
which, however, it would be absurd to attempt to assign a nu- 
merical value. 

35. From the above formula, it is easy to deduce a nu- 
merical expression for the value ofa moral expectation. Let 
a be the original fortune of the individual, and a, 8, y, &c. 
sums to be received on the occurrence of certain contin- 
gent events, E, F, G, &c. This being supposed, if the event 
E happens, the absolute fortune of the individual becomes 


a-+a, and its relative value, therefore, according to the for- 
, a-+-a : 
mula, is ¢ log. ear If F happens, his absolute fortune be- 


comes a+-8, to which the corresponding relative value is 
a 


clog. ;and soon. Now, let the probabilities of the 


events E, F, G, &c. be respectively p, g, 7, &c. (assuming 
P+9+7-+ &c.=1, so that one or other of the events will ne- 
cessarily happen), and let Y represent the relative fortune of 
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the individual arising from his expectation, then, since the 
value of a benefit in expectation is equal to the amount of 
the benefit multiplied by the probability of obtaining it, we 
have 


Df. abs as ate aty 
‘eet y oes - 4+q log. a3 = 


+r Jog. + &c. \ 

ee Let also X denote the absolute value of Y; then, by the 
X : 

formula, we have Y=c log. wa On comparing these two 


values of Y, we get 


X B 
log. = =plog, +g log. Rie +r log. aty + &c.; 
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: therefore, since p+q+7r-+ &c. =], 
| K=(a+a) (aA) (aby); Ke. 
| 


In this expression X denotes the absolute value of the 

original fortune and of the expectation added together ; if, 

: therefore, we deduct a from X, the difference will be the 

ek value of the expectation, or the sum which, if it were to be 

ty | received certainly, would procure the individual the same 
relative advantage as his expectation. 

36. If the sums a, 8, y, &c. are supposed to be very small 


2 

‘ ; wine A a 

in comparison of a, so that quantities of the order (=) may 
3 ' 


be neglected, the preceding equation becomes 
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1 | whence, since p+q+r+ &c.=1, 
a. X=atpat g8try+ &ce. 
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Deducting from this the original fortune a, the remainder 
pa+98t+ry-+ &c. is the value of the expectation, or the sum 
equivalent to the moral advantage. But the value of the ma- 
thematical expectation of the benefits a, B, y, &c. of which the 
probabilities are respectively p, q v, &c.is also pa+qB+ry 
-+&c. (31), therefore, when the contingent benefits are very 
small in comparison of the original fortune, the moral ad- 
vantage and the mathematical expectation are sensibly the 
same. 

37. From the formula X=(a+a)"(a+8)"a-+y)’ &c. Ber- 
noulli deduces the consequence that gambling or betting is 
attended with a moral disadvantage, even when the chances 
of gain or loss, mathematically speaking, are perfectly equal. 
To shew this, he proposes the following question. A,whose 
fortune is 100 crowns, bets 50 crowns with B, on the issue 


of an event of which the probability is 4, on these terms: 


if the event happens, A is to receive from B 50 crowns ; if 


it fails, he is to pay B 50 crowns; what is the relative va- 
lue of A’s fortune, after undertaking the bet, and before the 
event is decided? In this case, we have a=100, a=50, 
B= —50, y=0; alsop=3, g=}, r=0; and the formula (35) 
becomes 


j AS 
X=(100+450)? x (100—50)2, 


whence X=,/ 150 x 50=87 ; and, consequently, the con- 
dition of A is worse by 13 crowns than it was before he ha- 
zarded the bet. The moral disadvantage is therefore equi- 
valent to this sum, though the terms of the play, according 
to the mathematical theory, are equal. 

38. The conclusion arrived at in this particular case is 
easily shewn to be universally true. Let a be the capital 
of the player, p his probability of winning, g his probability 
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of losing, and s the sum at stake. In order that he may 
play on terms of mathematical equality, the part of the 
stakes contributed by himself, or the sum which he can lose, 
must be ps (32), and the part contributed by his adversary, 
or that which he may gain, must be gs. The equation in 
(35) therefore becomes 
X=(a+qs)? x (a—ps)?, 
and if it can be shewn that this value of X is less than a, it 
will follow that his condition is rendered worse in conse- 
quence of having staked on the game. Now, dividing by 
a, and taking the logarithm of both sides of the equation, we 
get log. ee =ploe. (1+©) + ¢ log. i), the diffe- 
a a ay 

reniial of which (making s variable) is 


d log. See Ie : 
a nek 1__ Ps 


a a 


But the second side of this equation is evidently negative ; 
therefore d log. Xa is negative ; consequently the loga- 
rithm of X-+-a is negative, and X must be less thana. In 
all cases, therefore, the bet, if on even terms, produces a 
moral disadvantage. 

39. Another consequence deduced by Bernoulli from this 
theory of moral expectation, is, that when property of any 
kind is exposed to a risk or hazard, it is more advantageous 
to expose it in parts to several risks independent of each 
other, than to expose the whole at once to a single risk, al- 
though the probability of loss be in both cases precisely the 
same. To prove this, he takes the followingexample. A mer- 
chant has a capital of L.4000, besides goods of the value of 
L.8000, which must be transported by sea. The probabi- 
lity of the loss of a vessel in the voyage being +, let it be 


MATHEMATICAL AND MORAL EXPECTATION. 67 


proposed to find the value of the moral expectation of the 
merchant in the case of the goods being embarked ina single 
vessel, and also in the case of one half being embarked in one 
vessel and the other half in another. Supposing the mer- 
chandise embarked in one ship, the absolute fortune of the 
merchant will be increased to L.12,000 in the event of the 
safe arrival of the ship, and will be reduced to L.4000 in the 
event of its being lost. The probability of the first of these 
events is =°, and of the second 753 therefore his absolute 
fortune becomes, in virtue of his expectation, 


X=(12,000)1° ¢ (4000)7, 
whence X=10751. Deducting his other capital, L.4000, 
there remains L.6751 for the value of the moral expectation 
in respect of the venture. 
Let us next suppose the merchandise embarked in equal 
parts in two ships. In this case there are three compound 
events to beconsidered, Ist, Both vessels may arrive in safety ; 


ie Seen, 9 8] 
the probability of which is — ~% + = —. 2d é 
the probability of which is 10 * 10 = 100 2d, One may 


arrive in safety and the other be lost; the probability of 
which, as it may happen in two ways, (11) is 2x ES x To 
18 


=o’ 3 Both may be lost; the probability of which is 


] I ] 
10 * 10 = 100" 
capital of the merchant will become L.4000-+ L.8000= 
L.12,000; if the second happen it will be L.40004 L.4000 
=L.8000 ; and if the third happen it will be only L.4000. 
With these numbers the formula becomes 


If the first of these events happen, the 


sie as is ats is 
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whence X=11033. Deducting his other capital, which was 
exposed to no risk, there remains L.7033 for the value of the 
moral expectation. This sum exceeds the former by L.282 ; 
and it is easily found by following the same process of rea- 
soning, that in proportion as the risk is divided among a 
greater number of ships, the moral expectation is increas- 
ed, and approaches its limit, which is the value of the ma- 
thematical expectation, or ;%, of L.8000=L.7200. 

40. The theory of moral expectation enables us likewise to 
assign the circumstances in which it is advantageous or 
otherwise, to insure property against particular hazards. 
There are three principal questions to be considered in refe- 
rence to this subject; 1. The amount of premium the insur- 
ed may pay without disadvantage ; 2. The ratio of his for- 
tune to the value of the sum exposed to risk, in order that it 
may be advantageous to insure at a given premium; and 3. 
The capital which the insurer cr underwriter ought to pos- 
sess, in order that he may insure a given risk with probable 
advantage to himself, and safety to the insured. 

Let s be the value of a cargowhich a merchant embarks in 
a ship, p the probability of the safe arrival of the vessel, and 
a his capital independently of s. ‘The mathematical value of 
the premium for insurance is gs; for, if we denote the pre- 
mium by y, then yis the sum the insurer will gain if the vessel 
reaches its destination in safety, and s—y is the sum he will 
lose if it does not ; and by the theorem for the mathematical 
expectation py=—q(s—y) ; whence, since p+q=1, y=@s. 
If, therefore, the merchant insures the cargo, his absolute for- 


tune becomes a+-s—gqs=a-+ps; and if he does not insure, 


it is the value of X in the equation X=(a@+5)’a!. Hence 
it will be advantageous or otherwise to insure according as 


a-+-ps is greater or less than (a-+4s)’a’. Now the logarithm 
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of the first of these expressions, or log (a +-ps), is equiva- 


; pds J 
lent to the integral s ; and the logarithm of the se- 
A-- ps 
pds 
cond, or p log (as) +-¢ log a, is equivalent to r ; but 
a-+-s 


since p is a proper fraction, a+-ps is less than a+s, and 
therefore the first integral is greater than the second. Con- 
sequently a-+-ps is, in general, greater than (a+. s)’at, and 
the insurance is attended with advantage. Let us now as- 
sume a=a + ps—(a-+-s)’a’, and x will be the sum the mer- 
chant could afford to pay the insurer above the mathemati- 
cal value of the risk without moral disadvantage. Ifhe pays 
less than gs-+2, his relative fortune is increased by insur- 
ing; and if he pays more he isa loser. In practice the pre- 
mium may be considered as less than qs+4-a, but greater 
than gs; so that while the insured pays more than the ma- 
thematical value of the risk, he gains a moral advantage by 
the transaction. 

To solve the second question, let e be the premium de- 
manded for insuring the amount s; then, the other capi- 
tal of the merchant being a, his fortune after being insured 
is @-+s—e; while if he takes the risk on himself, its value 
becomes (a-+-s)?a%. If, therefore, the value of a be deter- 
mined from the equation a-++s—e=(a-+)?a’, we shall have 
the amount of capital he ought to possess in order that it 
may be morally a matter of indifference to him whether he 
insures or not. Asan example, let the value of the mer- 
chandise, or s, be L.10,000, e= L.800, and p=i2. The 
equation then becomes 
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a+-92U0=(a-+- 10,000) 
whence a is found by approximation =5043. It follows, 
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therefore, that unless his other capital amount to L.5043, it 
would be disadvantageous to neglect insuring, although the 
premium demanded exceed the mathematical value of the 
risk (which is ;'5 x L.10,000=L.500) by L.300. 

The third question, the amount of capital the underwriter 
ought to possess, is determined precisely in the same way. 
Let b-be his capital. After accepting the risk of the sum s 
for the premium e, his capital will become 6--e in the case 
of the vessel arriving in safety, and 6—s-+e in the case of 
its being lost. The formula of the moral expectation there- 
fore becomes X=(b-+-e)?(b—s +e)’; and in order that there 
may be neither advantage nor disadvantage in undertaking 
the risk, this value of X must be equal to his original capi- 
tal, d. Supposing, therefore, s, e, p, g, to have the same sig- 
nifications as above, the equation from which 6 is to be de- 


termined is b=(b+800)? 3(b—9200)?®, whence b= 14243, 
Unless, therefore, the capital of the insurer amounts to 
L.14,243, there would be a moral disadvantage in undertak- 
ing the risk of insuring a cargo worth L.10,000 for a pre- 
mium of L.800; and it is easy to see, that if a smaller pre- 
mium were demanded, the capital ought to be still greater. 
On making e=600, (which still exceeds the mathematical 
value of the risk), the value of b becomes L.29,878. Hence 
it follows, that a company possessing a large capital may not 
only with safety engage in speculations which might prove 
ruinous to another whose rescurces are more limited, but 
even derive from them a sure profit. 

4|. The theory of moral expectation which we have now 
been considering had its origin in a problem proposed by 


1 See the Commentarii Acad. Petropolitane, tom. v.; Laplace, 
Théorie des Prob. p. 482; Lacroix, Traité Elémentare, p. 132. 
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Nicolas Bernoulli to Montmort, which, from its having been 
discussed at great length by Daniel Bernoulli in the Peters- 
burg Memoirs, has been usually called the Petersburg prob- 
lem. It is this; A and B play at heads and tails. A agrees 
to pay B 2 crowns if head turn up at the first throw ; 4 
crowns if it turn up at the second, and not before ; 8 if 
it turn up at the third, and not before ; and, in general, 
2” crowns if it turn up at the mth throw, and not before: 
required the value of B’s expectation? Here the proba- 
bility of head turning up at the first throw is 4; the proba- 
bility of its turning up at the second, and not at the first, is 
+ X4=4; the probability of its not turning up either at the 
first or second, and of its turning up at the third, 1 xxi 
= and soon. Hence the probabilities of B receiving 2, 
4, 8, 16......2" crowns 
le Eve 


] l 
are respectively i Ghia 16777771 ge? Consequently (31) 


the mathematical value of B’s expectation is 
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Now, as no limit can be assigned to 7, inasmuch as it is 
possible that head may not turn up till after a very great, 
or any assignable number, of throws, this series, of which 
each term is unity, may go on for ever, and consequently 
the value of B’s expectation becomes infinite. Yet it is ob- 
vious that no one would pay any considerable sum for the 
expectation. This disagreement between the dictates of 
common sense and the results of the mathematical theory, 
appeared to Montmort to involve a great paradox ; although 
the question differs in this respect from no other question 


of chances in which the contingent benefit is very great, and 


72 MATHEMATICAL AND MORAL EXPECTATION. 


the probability of receiving it very small. If the play could 
be repeated an infinite number of times, B might undertake 
to pay without disadvantage any sum, however large, for his 
expectation. A result, however, more in accordance with or- 
dinary notions, is obtained from the principle of Bernoulli. 
Let a be the amount of B’s fortune before the play begins, 
| a the value of his expectation, or the sum he pays A in con- 
sideration of the agreement, and make z=a—2z. If head 
t turn up at the first throw, B’s fortune becomes z-++-2; if at 
I the second, and not before, z4+ 2°; if at the third, and not 
before, z-4-2°; and so on. But the probabilities of these 
events being respectively ae Ee 
24? & 
| for the moral expectation becomes (35) 
X=(2-4.2)2(24-2?)8 (242%) ist (2-42")2". 
Now the sum which B ought to pay will be determined by 
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making the value of his moral expectation, after the bet, 


and before the play begins, equal to his previous fortune ; 


we have therefore a= X, that is, 
t dL a8 
h a= (24+2)2(z4+27)4(242°)8...... 
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and since the logarithm of the first factor of this expression 
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2 log 2, we have log a=2 log 2+ x og(1 ay, + 7G log 


(1 +=) + es log(1 +3] +&c. 

from which a value of z may be found by trial and error 
for any given value of a. Suppose 2=100 ; on computing 
the first 10 terms of the series there results a= 107°89, 
whence (since x=a—z) x==7°89; that is to say, if B pos- 
sessed only 100 crowns before beginning the play, it would 
be morally disadvantageous for him to risk 8 crowns for the 
expectation, although its mathematical value be infinitely 
great. If we suppose z=1000, the sum of 11 terms gives 
a=1011, nearly; so that if B possessed a fortune of 1011 
crowns, the value of the moral expectation would, to him, 
be about 11 crowns. 

It is scarcely necessary to remark, that the results de- 
duced from the principle of Bernoulli are of a character 
widely different from those which are calculated according 
to the mathematical expectation. The latter gives the pre- 
cise value ofa contingent benefit, without any assumption or 
hypothesis respecting the personal circumstances of the indi- 
vidual who may gain or lose it ; whereas the considerations 
of relative advantage, of which it is the object of Bernoulli’s 
theory to take account, are entirely arbitrary, and by their 
very nature incapable of being made the subject of accurate 
computation. It is evidently impossible to have regard to, 
or appreciate, all the circumstances which may render the 
same sum of money a more important benefit to one man than 
to another; and consequently everyrule that can be given for 
the purpose must be liable to numerous exceptions. The 
principle, however, is thus far valuable, that it gives in the 


most common cases a plausible and judicious estimate of 
E 
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the value of things which are not susceptible of exact ap- 
preciation ; and it has the advantage of being readily sub- 
mitted to analysis. A different principle, proposed by the 
celebrated naturalist Buffon, consists in making the value 
‘tself of a casual benefit, instead of its infinitely small ele- 
ments, inversely proportional to the fortune of the expec- 
tant; but as this hypothesis has seldom been adopted, it is 
unnecessary to discuss it in this place. 
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SECTION V. 


OF THE PROBABILITY OF FUTURE EVENTS DEDUCED FROM 
EXPERIENCE. 


42. In the preceding part of this article it has been as- 
sumed, in every case, that the number of chances favour- 
able and unfavourable to the occurrence of a contingent 
event is known @ priori, and consequently, that the proba- 
bility of the event, or the ratio of the number of favourable 
cases to the whole number of cases possible, can be abso- 
lutely determined. But in numerous applications of the 
theory of probabilities, and these, generally speaking, by far 
the most important, the ratio of the chances in favour of an 
event to those which oppose it is altogether unknown 3 and 
we can form no idea of the probability of the event except- 
ing from a comparison of the number of instances in which 
it has been observed to happen, with the whole. umber of 
instances in which it has been observed to happen and fail. 
In order to assign the probability of a contingent event in 
such cases, it is necessary to consider all the different causes 
or combinations of circumstances by which the event could {a 
possibly Be produced, and to determine its s probabilities suc-._/” Ed 
cessively‘on the hypotheses that each of these Causes existS/ 
to the exclusion of all the others. The comparative facili< y yg pif 
ies which these hypotheses give to the occurrence of the / 


event which has actually arrived, will then enable us to de- 
rs 
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termine the relative probabilities of the different hypothe- 
ses, and consequently their absolute probabilities, since their 
sum is necessarily equal to unity 5 and when the probabili- 
ties of the different hypotheses, and of the occurrence of the 
event on each hypothesis, have been determined, jthe pro- 
bability of the event occurring in a future trial will be found 
by the methods already explained. 

43. Taking a simple case, let us suppose an urn to contain 


4 counters, which are either white or black ; that the num- 


ber of each colour is unknown, but in four successive draw- 
ings (the counter drawn being replaced in the urn after 
each trial) a white counter has been drawn three times, and 


a black one once ; and let it be proposed to assign the pro- /° 
bability of drawing a counter of either colour at the next “~ 


f 


trial. den ne ere Carll L7 we 

In the present case three hypotheses mary be formed re- 
lative to the number of white and black counters in the urn. 
Ist, The urn may contain 3 white counters and 1 black 
2d, It may contain 2 white and 2 black; 3d, It may con- 
tain 1 white and 3 black; for a counter of each colour hav- 
ing been drawn, the other two possible cases, namely, that 
they are all white or all black, are excluded by the observa- 
tion. Now, let p,, 2 Ps be the probabilities respectively of 
drawing awhite counter on each hypothesis, and qi, G2 4s, the 
probabilities of drawing a black. Supposing the first hypo- 
thesis to be true, or that the compound event which has been 
observed was produced by the cause indicated by that hypo- 
thesis, we have »,==3, g:=4; and the probability of the ob- 
served event, or that 3 white counters and | black would be 
drawn, (12) is 4p,> q=32- The second hypothesis gives 
ps=ty qo}, whence 4p,° q.=59. The third hypothesis 


gives Pot, qs== 3, whence 4p3 qs=% The probabilities 
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of the observed compound event, on each of the three hy- 
potheses, are therefore, respectively, 27, $$, ¢- 3 and the 
question now arises, how are the probabilities of the differ- 
ent hypotheses to be estimated? As we have no data, a 
priori, for determining this question, we must assume the 
probabilities of the different hypotheses to be respective- 
ly proportional to the probabilities they severally give of 
the observed compound event; in other words, we must 
assume the probability of any hypothesis to be greater or less 
according as it affords a greater or smaller number of com- 
binations favourable to the event which has been observed 
to take place. Thus, if C and C, be two independent causes 
from which an observed event E may be supposed to arise, 
and C furnishes 20 different combinations out of a given num- 
ber, favourable to the occurrence of E, while C, furnishes 
only 10 such combinations out of the same number, we na- 
turally infer that the probability of the cause C having ope- 
rated to produce E, is twice as great as the probability that 
the event was produced by the operation of the cause C,. 
Applying this principle to the present example, the probabi- 
lities of the three hypotheses are respectively proportional 
to the three fractions 27, 34, ¥, or to the numbers 27, 16, 
3; and as no other hypotheses are admissible, the sum of 
their probabilities must be unity; therefore, making a, the 
probability of the first hypothesis, w, that of the second, and 
wz that of the third, we have 
27 16 3 
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44. Having found the probabilities of the different hy- 
potheses, that of drawing a white counter at the next trial 


is obtained without difficulty; for according to what was 
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shewn in (9), the probability of this simple event must be 
equal to the sum of its probabilities relative to the different 
hypotheses, each multiplied into the probability of the hypo- 
thesis itself. Now it has been seen that, on the first hypo- 
thesis, the probability of drawing a white ball is #; on the 
second 2, and on the third +; and that the probabilities of 
the hypotheses are respectively 24, 18, 73; therefore the 
probability of a white counter being drawn at the next 
trial is 

3 Ved ene dS ae 

4°46 bf a6 a “46— rer 
In like manner, the probability of a black counter being 
drawn at the next trial is 


1} 2 2°. 568 
4 <etax atex 46 184° 


and the sum of these two fractions is unity, as it ought to be, 
since the counter drawn must necessarily be white or black. 

45. The reasoning which has been employed in this par- 
ticular case is of general application. Let E be an observed 
event, simple or compound, of which the particular cause is 
unknown, but which may be ascribed to any one of the x 
causes, C,, C,, C,,......C,, which, before the event has 
happened, are all equally probable, and such that the opera- 
tion of any one of them excludes that of the others, so that 
the event E is produced by one of them alone, and not by the 
joint agency of several of them. Let the probabilities of the 
observed event E on the hypothesis that it has proceeded 
from each of those causes be respectively P,, P,, P,,...P,, 
so that if the cause, for instance, C; were the true one, the 
probability of the event E, previous to the observation, 
would be P; ; and let the probabilities (as determined by the 
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event) of the existence of the different causes be respective- 
TY 35 Wo) Weyee0e000068 ye From the principle laid down in 
the preceding paragraph, namely, that the probabilities of 
the different causes or hypotheses are proportional to the 
probabilities they respectively give of the observed event, 
we have 
Megs Wessteen Wyte by th, YE geectas fhe 
whence, making P, +P,,+P.,...... 4+. P,, =>P,,andobserv- 
ing that w;+a,+7,......ta,=1 (since it is assumed 
that there are no other causes than those specified from 
which the event could arise), we have 
Le Pp ae Dyce: 
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whence it appears that the probability of each hypothesis re- 
specting the cause of the observed event is found by divid- 
ing the probability of the event on the supposition that that 
particular cause alone existed, by the sum of its probabili- 
ties in respect of all the causes. Let us now assume the 
probabilities of a future event E’ (which may be the same 
with E or different, but depending on the same causes) in 
respect of the several hypotheses, to be, p,, Pos P5y.++++ Dia 
so that if the particular cause C; be the true one, the proba- 
bility of E’is p ;; and let I be the probability of E’ in respect 
of all the causes, then by (9), 1 will be equal to the sum of 
the probabilities p,, p., p,.+..».P, relative to the different 
hypotheses, each multiplied by the probability of the hypo- 
thesis ; that is to say we shall have 


=P yD eT o+D5 M5 sores + PaTni 
or II=3p,a, the symbol = indicating the sum of all the dif- 


ferent values of p and a in respect of the different causes 
Y ‘ 
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46. It may be worth while to remark that the word cause is 
not here used in its ordinary acceptation to denote the com- 
bination of circumstances, physical or moral, of which the 
event is a necessary consequence. In the sense we have 
used the term, the cause C is that which gives rise to the 
determinate probability P, that the event E will happen ; 
but so long as this probability falls short of certainty, its 
existence also implies that of another probability, 1—P, 
that the contrary event F will happen. Ifwe make P=], 
the existence of the cause C would necessarily involve the 
occurrence of E; and it is in this particular sense that the 
word cause is ordinarily used. In the theory of probabi- 
lities the causes of events are considered only in reference 
to the number of chances they afford for the occurrence of 
those events which they may possibly, but do not neces- 


sarily, produce. 


47. The following example may serve to illustrate the 
method of applying the preceding formule. An urn 
contains 2 balls, which are known to be either white or 
black. <A ball is drawn at random and found to be white ; 
required the probability of drawing a white ball at the 
next trial ? 

In this case, the number of hypotheses that may be made 
respecting the contents of the urn, is hn; for we may sup- 
pose that it contained one, or two, or any number of white 
balls from 1 to , and each of these cases. may be consider- 
ed as a distinct cause of the observed event E. Let these 
causes or hypotheses be C,, C,, C,,......C,, and let us sup- 
pose the true cause was C,, or that the urn contained z white 


balls. On this hypothesis the probability of the observed 
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: ] a 
sively equal to 1, 2, 3,....2, we have sP=—(1 +2+3.. 6x.) 


Me, ; . . antl 
But the sum of this arithmetical series is OED therefore 
y 4 2 
2P=4(n + 1), and consequently, 
x 


P, 2i 


2 — = —__- 
SP, (gee) 
which is the probability of the assumption that the event 
proceeded from the cause C,, or that the urn contained 2 


white balls. If we suppose ¢=” we have a,= for the 


n+ 1 


probability that all the balls are white; and if we also sup. 7 


pose x=3, this becomes 4; whence if an urn contain 3 balls 
which must be either black or white, and a white ball be 


drawn at the first trial, it is an even wager, after the trial, ~~ 


that all the balls are white. 
48. Having found, from the observed event E, the pro- 
babilities of the different hypotheses, we have now to deter- 


mine the probability I of the event E’ (the drawing of a ‘“ 


white ball) at the next trial. Here two cases present them- 
selves; according as the ball is replaced in the urn, or is not; 
or in general, according as the law of the chances remains 
constant during the series of trials or varies. 

Ist, Let us suppose that the ball has been replaced in the 
urn. In this case the probability of the event E’, on the hy- 


rte et ; 
pothesis that the urn contains 7 white balls, iss that is te 
say p=—. But the probability a; of this hypothesis, as 
n 


found ab i therefe =— BAe wh 
ound above, is ; theretore p, 7, ; whence 
: : Pim n?(n-+4-1)’ 
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eee 
the general formula (45) I= =p,w,becomes1== pas abieea 


n?(n+-1) 


wor Now 22?==7(¢-+1)—7. But by the pro- 
perty of the figurate numbers referred to in (23), the sum 
of the series of numbers obtained by giving z every value 
n(n-+1) 
Dep 


from 7=] to t=” in the formula is expressed by 


Miss ue ee ; therefore 22(2-++ pj ee us ah + 2M 


We have also as above 
Til 4243 
consequently, 


Sita (2n-++1) 


2 : 
and therefore 
2 n(n+-1)(2n41) 2n+1 2 
t= —. el 
n*(n+ 1) PRE es 3n 

2d, Suppose the ball which has been extracted is not re- 
placed in the urn. In this case, on the hypothesis that the 
urn at. first contained z white balls, the probability of draw- 

i] es 
ing a white ball at the next trial is — 3 that is, ee ; 
and the probability of the hypothesis is the same as in the for- 
2i7—l)  . 
(n—1)n(m-+ 1)’ 


si(i—l). Now 


mer Case, or 7,;= ; therefore p, a= 


22 
n(n-+1) 
2 
and consequentlyli=2pa,;= CREWE TE 
the value of 3i(¢—1) will evidently be found by writing 
n—I1 for n in the above expression for 3¢(¢-++1); whence 
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, and, therefore, in this case 


Si(i 1) =) 


3 
a 2 ye =D) _ 2 
(n—1 )n(n+-1) 3 3 


When x is a very large number, the ratio of 2n+1 to 
3n, the value of If in the former case, does not sensibly 
differ from , and therefore in both cases 17 =%. Hence it 
follows, that if an event, depending on unknown causes, can 
happen only in one of two ways, and it has been observed 
to happen once, the odds are two to one in favour of its 
happening in the same way at the next occurrence. 

49. The expression for « in (45) was determined on the 
supposition that previously to the experiments being made, 
we are entirely ignorant of the relative numbers of the two 
sorts of balis in the urn, and have no reason to suppose one 
hypothesis more probable than another. If, however, we 
happen to know, previously to the experiment, that the dif- 
ferent causes C,, Cg, C., &c. have not all the same num- 
ber of chances in their favour, or that the probabilities of 
the different hypotheses have relative values, it becomes ne- 
cessary to introduce those relative values, in consequence 
of which =, w,, &c., will receive a modification. Let us 
conceive a number of urns, each containing balis of two 
colours, black and white, to be distributed in x groups, 
A,, Ag, Aj.......+.A,, in such a manner that the ratio of 
the number of white balls to the number of black balls 
is the same in respect of each urn belonging to the same 
group, and consequently that the probability of drawing 
a ball of either colour is the same from whichever urn 
in the group it may happen to be drawn, but different in 
respect of the different groups ; and let the probabilities of 
drawing a white ball from each of the different groups be re< 
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spectively P,, P,, P,,.....-P,» Now, let us suppose there 
are a, urns in the group A, a, in the group A,, and soon, 
and let s = the whole number of urns, so that s=a,+ 4, 


: a a 
+a, ; then, if we make +=),, =),, and so 
s s 


on, A, will be the a prior? probability that a ball drawn from 
any urn at random, will be drawn from the group Ay3 A, 
the probability it will be drawn from the group A, ; and, 
in general, \, the probability it will be drawn from the group 
A, This being premised, suppose a trial to be made, and 
that the event E is a white ball ; the probability a, of the 
hypothesis that the ball was drawn from the group A, is 
found as follows. The a priori probability of the ball be- 
ing drawn from the group A, is \,; and if the ball is actu- 
ally drawn from that group, the probability of its being 
white is P,; therefore the probability of both events is 


XP, 
d, P;; and consequently (45), mS —, the symbol of sum- 


mation = extending to all the values of ¢ from 7z=1 to i=n. 

50. In the applications of the theory to physical or moral 
events, the different groups of urns here imagined may be 
regarded as so many independent causes C,, C,, C,, &c. 
by any one of which the event E might have been produced ; 
aw, is the probability that the event was produced by the par- 
ticular cause C;; P,; is the probability that the cause C;, if it 
had alone existed, would have produced the observed event 
E; and ), is the probability, previously to the experiment, 
that C, would be the efficient cause. The formula oO, 
r,P; 


SP? therefore, shews that the probability of any one of 


2 


the possible causes (C,) of an observed event is equa! to the 
product of the probability (P,) of the event taking place if 
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that cause acted alone multiplied into the probability 2, that 
the cause C,is the true one, and divided by the sum (2), P,) of 
all the similar products formed relatively to each of the causes 
from which the event can be supposed to arise. 

51. The formule now obtained can only be used when 
the number of hypotheses is finite ; but in the applications 
of the theory it most frequently happens that an infinite 
number of hypotheses may be made respecting the causes of 
an observed event, as would be the case in the above ex- 
ample if the number of balls in the urn had been unknown. 
In such cases, in order_to find the values of a and 0, it be- 
comes necessary to transform the sums & into definite in- 
tegrals, which is accomplished by means of the theorem 
2xX= /) X dx, where X is a function of 2 Suppose a ball 
to have been drawn a great number of times in succession 
from an urn (the number in which is unknown) and re- 
placed in the urn after each drawing, and that the result 
has been a white ball m times and a black ball 2 times, the 
probable constitution of the urn, and thence the probability 
of drawing a white ball at a future trial will be found as 
follows. Assume the hypothesis that the ratio of the num- 
ber of white balls to the whole number in the urn is xv: ie 
and let z be the probability of the hypothesis. On this 
hypothesis the probability of drawing a white ball in any 
trial is 2, and that of drawing a black ball 1—a, and 
consequently, the probability of drawing m white and » 
black in m+-x trials is Ux"(1—a)" by (12). We have there- 
fore for the probability of the observed compound event 
P=Ua”(1—x)"; whence in consequence of the above 
formula for transforming a sum into a definite integral 
EP=U f,x”(1—zx)" dx (U being independent of x) and 
therefore — 
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The value of the integral in the denominator of this frac- 4 a koe | 
tion is obtained by the usual method of integrating by parts. hed ‘ad fabelh | 
Since : 

pat ( 1 )* 

m -+- 1 


therefore 
xmri(]—_9)" n 
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= w"(1—x)"da— amt1(1—a)"—ldx, 


m+ 1 


farti(l-x)de, 


i asi eS . ies font(1—v)2de. 
Continuing this operation z times, or till the exponent of 
(1—#x) becomes »—n=0, the last integral will be 
gm-+n+1 
mn’ 
therefore, collecting the several terms into one sum, we have 
xm+i(]_7)" — namt2(1__x)n—! 
Bee oe re cet 3 eae 
n(n— 1) n—2 ares cies 2o Las etek tet 
Cm+1)(m+2) 2.0.0... m+n+l 


When 2=0, all the terms of this series vanish, and when 
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x=1 they all vanish excepting the last; therefore between 
the limits z=0 and x=1, the value of the integral is the 
Jast term of the series when x in that term =1; that is to 
say, 
of x” (1—2) pate ite eee 21 
(m+ 1)(m+2)......m+n+] 
For the sake of brevity, let the symbol [a] be adopted to 


Cee oe at a 


DEDUCED FROM EXPERIENCE. 87 


represent the continued product 1 .2.3...2 of the natural 
numbers from 1 to x,! whence by analogy [a+y] will repre- 
sent the continued product of the same series from 1 to the 
number denoted by #4+y. Multiplying, then, the numera- 
tor and denominator of the above expression by 1.2.3... 
.-.m=[m], we get 


Ng myn [ m ] _[m)[n] _ 
So ren i [m+n+1]’ 


whence the probability of the hypothesis, i in Conse Da of 


the equation above found, becomes 
pail aa og A x™(1—wx)". 
[m |[ 2] 
From this value of z we are enabled to deduce that of 1, 
the probability of drawing a white ball at the next trial. By 


(45) I= Sap. Now, since by hypothesis the number, of 


white balls in the urn is to the whole number of both co- 
lours in the ratio of # to 1, the probability of drawing a 


white ball is #; consequently p=a, and therefore 1=Saat 


he axrdx— a a hes amtl(]—a)"dx. But the value 


of f, x™+1(1—2x)"dx will evidently be obtained by substi- //“ 


tuting m-+-1 for m in the expression found for if gm 
(1—2x)"dx. This substitution gives 
fou —a)de= eee 
whence, observing that [m-+1] + [m]=m +1, and 
“atlas “Ete a a ate we have 
a: Ie aoe | 
~ m+n+4+2° 


1 This convenient notation has been adopted by Mr. De Morgan. 
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The probability of the contrary event, or of drawing a 


: n+-1 
black ball, is 1—O0= bin Ra As the numbers m and x 
m+n+-2 
become larger, these two fractions approach nearer and 
n 


, whichare the apriort 
m+n 


nearer to their limits 


probabilities » and qg of the respective events when the ratio 
of the number of white balls in the urn is to that of the black 
balls as m to x. 

52. The probability of drawing m’ white balls and 7’ 
black balls in m’+-7’ future trials is found in a similar man- 
ner, and the problem may be thus stated. E and F are two 
contrary events, depending on constant but unknown causes; 
and it has been observed, that in m+-n=/ successive in- 
stances the event E has occurred m times and F » times, 
required the probability that in m’4-n'=A’ future instances, 
E will occur m’ times and F 7’ times. 

Assume, as in the last case, the facility of the occurrence 
of E to that.of F to be in the ratio of x to l1—w; we have 
then, as before, for the probability of the hypothesis, a= 
liane a”(1—a)". Now on this hypothesis the probabi- 
[m] L7] 
lity of E in the next instance is x, and that of F is 1—a, 
whence the probability of m’ times E and 7’ times F in the 


- next A’ trials being denoted by p, we have (12) p=U’ 2™ 


be eae 
n’ Bay Lt ee a eee 
(4-2) , making Ue 3 M1 ee = 


ney We have therefore ap=U’ Lay Cinta ie i? 
Lm] [n"] 
(1l—a)"+' for the probability of the compound event on 


this hypothesis. To find its probability I on the infinite 
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number of hypotheses formed by supposing x to increase by 


infinitely small increments from #w=0 to v=1, we have 


Le Sap— of fe apdx. On substituting for ap the value just 


h 
found, we get 1=U’ ae vi amt (12) "te de, “and 


it is manifest that the value of this integral will be obtained 
by substituting m-+-m’ for m, and n+-n’ for z in the value 


of fC a™(1—x "dx found above. This substitution gives 
0 S$ 


|m—m ]|[n+n’ | 
[A+A' +1] 


? 
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whence we conclude 
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The most probable hypothesis. will be found by making 


thevalue of a a maximum, or its differential coefficient equal 


bir Ble Meee 
[m]{n | Geen? 


Jel ila 
and making — =0, we get m(l—ax)=zx, whence x= 
dix 


to zero. Differentiating the equation a= 


7 


m -+- n 


ing the contents of the urn is, that the two sorts of balls are 


The most probable supposition, therefore, respect- 


in the same proportions as have been shewn by the previous 
drawings. We shall have further occasion for these for- 
mulz when we come to consider the cases in which m and 


m are large numbers, 
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BENEFITS DEPENDING ON THE 


SECTION VI. 


OF BENEFITS DEPENDING ON THE PROBABLE DURATION OF 
HUMAN LIFE. 


53. In applying the principles of the theory of probabi- 
lity to the determination of the values of benefits depend- 
ing on life, the fundamental element which it is necessary 
to determine from observation is the probability that an in- 
dividual at every given age within the observed limits of 
the duration of life, will live over a given portion of time, 
for instance one year; for when this has been determined 
for each year of age, the probability that an individual, or 
any number of individuals, will live over any assigned num- 
ber of years, is easily deduced. Thus, if the probabilities 
that an individual A, whose age is y, will live over 1, 2, 
3...a years, be denoted respectively by p,, p,, P5-+-Pr3 and 
if d1> a> Y5++-Gx denote the same probabilities in respect 
of an individual whose age is y.1 years; r,,7,,7,...7,, the 
same in respectof an individual whose age is y+-2 years, and 
so on; then, since the probability p, which A has of living 
over 2 years is obviously compounded of the probability p, 
of his living over 1 year, and of the probability g; that, hav- 
ing attained the age y-+1, he will live another year, we 
have, by (7), Pe=P,q,- Again, the probability p, that A 
will live over three years, being compounded of the proba- 
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bility p, that he will live over two years, and of the proba- 
bility *, that, having attained the age y42 years, he will 
survive another year, we have p;=p,7,=p,q,7,- Inlike 
manner Py=p; 7, 7; 8, and so on; so that the probabili- 
tieS Po, Ps, Py-+-Ps are successively derived from p,, Oise 
r,,8,, &c. which are supposed to be the data of observation. 

{f a large number x of individuals, all born in the same 
year, were selected, and if it were observed that the num- 
ber of them remaining alive at the end of the first year is 
w,, at the end of the second year x,, at the end of the 
third 2;, and so on, then the probabilities Pi Dos Dos Oe. 
would be given directly by the observation, being respec- 
tively equal to the quotients Sih ae ie: &c. But the most 

‘an Hn 

accurate observations of mortality are furnished by the ex- 
perience of the annuity and assurance offices, where they 
are not made on an isolated number, diminishing, and con- 
sequently giving a less valuable result every year, but on a 
comparison of the numbers which, in a series of years, en- 
ter upon and survive each year of age. This observation 
GIVES P1, Y1, Ty, 8, &c, whence p,, P5> Pa» &c. are found, 
as above, for every year of life.! 

54. The values of annuities on lives, and of reversionary 
sums to be paid on the failure of lives, are found by com- 
bining the probabilities p,, p,, p;, &c. with the rate of in- 
terest of money. Let r= the rate of interest, that is to say, 
the interest of L.1 for a year, and v= the present value of 
L.1 to be received at the end of a year, we shall then have 
v=1+-(1+7r). Now an annuity, payable yearly, is always 
understood in this sense, that the first payment becomes due 


* For further details on this subject, see Morrauiry, vol. xv. p. 550. 
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at the end of a year after the annuity is created. Suppose 
then the annuity to be L.1, the present value of the first 
payment, if it were to be received certainly, is v; but the 
receipt of this sum is contingent on the annuitant being 
alive at the end of the year, the probability of which we sup- 
pose to be p; ; therefore (7) the present value of L.1 sub- 
ject to the contingency, is up,. In like manner, the present 
value of L.1 to be received certainly at the end of # years 
is wv’; but the annuity will only be received at the end of 
the zth year if the annuitant be then living, the probability 
of which is p,; therefore the present value of that particu- 
lar payment is vp,. Hence if A denote the present value 
of the annuity, or the sum in hand which is equivalent to 
all the future payments, we shall have A= 3v*p,; the sum 
= including all values of x from #=1 to «= the number for 
which p=0. If the annuity be a pounds, its value is ob- 
aA. 

55. The series denoted by =v*p, may be divided into two 


viously =asv*p,—= 


parts, Sv"p, -+-Sv*p,, where 7 is to be taken from 1 to , and 
zfrom 2-4-1 tothe number for which p vanishes. The first gives 
the value of the ¢emporary annuity on the given life for 2 
years, and the second the value of the deferred annuity, that 
is to say, of the annuity to commence % years hence if the 
individual shall be then living, and to continue during the 
remainder of his life. Let A be the value of the annuity 
on the life of a person now aged y years for the whole of 
life, A“) the value of a temporary annuity on the same life 
for m years, and A") the value of an annuity deferred x 
years on the same life, we have then A= A) + A(@), 

To find A@™, let A, be the value of an annuity ona life 
aged y+ years. If the person now aged y years lives over 
n years, the value of an annuity on the remainder of his 
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life will chen be A,» The present value of this sum, if it 

were to be received certainly, is vA,, and the probability 

of receiving it is p,; therefore its value isv"p,A,. Hence 
A@)=v"p,A,, and A”)= A—v"p, A, 3 

so that the values of temporary and deferred annuities are 

readily computed from tables of A and p for all the diffe- 

rent ages. 

56. The equation A=A)4+ A(@” gives a formula by 
which the values of A are readily deduced from one ano- 
ther. Let m=1; we have then A=A)-+ep,A,. But 
A), the value of an annuity for one year, is merely the 
value of the first payment to be received in the event of the 
given life surviving one year. Its value is therefore vp; ; and 
we have consequently A=vp,-++-rp,A,, or A=up,(1+-A, ). 
This formula, which gives the value of an annuity at any 
age in terms of the next higher age, and greatly facilitates 
the computation of the annuity tables, is due to Euler. 

57. The value of an annuity on the joint lives of any num- 
ber of individuals, that is, to continue only while they are ad/ 
living, is calculated precisely in the same manner as the an- 
nuityon a single life. Let there be any number of individuals, 
A, B, C, D, &c. and let the probabilities of each living over 
one year be respectively p,, 7,, 71, 5,, &c. and let P; be 
the probability that they will ad/ live over one year ; then 

Pe Pepe 7) 85 ee: 

Po= PoX YoX 1X Sg, &e. 

PSS Oy OS KC 
and the value of an annuity of L.1 on the joint lives is 
=v"P,, from #=1 to «= the number which renders any one 
of the probabilities p, g, 7, s, &c. nothing. 


58. The value of an annuity on the survivor of any num- 
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ber of given lives, that is, to continue so long as any one of 
them exists, is thus found. The probability that A will be 
alive at the end of the xth year being p,, the probabi- 
lity that he will not be alive at the end of that time is 
1—p,. The probability that a// the lives will be extinct 
at the end of the ath year is therefore 
(I—p, )A—g¢.)A—r, )(1—s,), &e. 

and the probability that they will not all be extinct, or that 
at least one of them will be in being, is 

I— (1—p, )\1—¢,,)(1++7,)(1—s,), &e 
which becomes by multiplication 

Pst Get? et Set Ke. 

—P Jul geeee aT gage 0000+ — TS p— BCs 

APs Ya Pr +Pr Yo Sx serve Ye VaiS2 + &e. 

—Dx Ua Tx Sy —®&C. 


+ &c. 


Multiplying each of the terms byv*, and taking the sums of 


the respective products from w=1, and observing that 
2v"H2qz2 is the value of the annuity on the joint lives of 
A and B, =v*p,qg27, that on the joint lives of A, B, and 
C, and so on, we have this rule :— 

The value of an annuity on the survivor of any number 
of lives is equal to the sum of the annuities on each of the 
lives, minus the sum of the annuities on each pair of joint 
lives, plus the sum of the annuities on the joint lives taken 
by threes, and so on. When there are only two lives, the 
value of the annuity on the life of the survivor becomes 

Lv? Dz F ZV" Oy —ZW" Pz Ya + 

59. Let V denote the value of an assurance on the life 
of A, or the present worth of L.1 to be received at the end 
of the year in which A shall die. In respect of any year, 
the ath, after the present, the probability of A dying in the 
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course of that year isp,1—pz- For let « be the probabi- 
lity that a life z—1 years older than A will live over one 
year, then 1—w is the probability of a life of that age not liv- 
ing over one year ; therefore p,_; being the probability of A 
living over e—l years, p,—;(1—w) is the chance of his liv- 
ing over w—1 years, and dying in the following year (7), 
But p, (1—u)= p,-1 —prr43 and by (53), pri U= pe 3 
therefore p,—;—pz is the chance that A will survive a—l 
years and not survive « years. Nowv- is the value of L.1 
to be received certainly at the end of the wth year ; there- 
fore in respect of the ath year the value of the expectation 
is U;(Px-1—p x )3 whence we have for the value of the as- 
surance 
V=Ev"(pri—Ppz)> 
from x=1 to r= the number which makes p=0. Now, if 
we observe that pol, and 2v*p,-1 =vzv"*—'p,_1, it will be 
obvious that Sv*p,-1=v(142e"p,); whence, denoting 
Sv? p, by A, (A being as in (54) the value of the annuity 
on the given life), we have 
V=r(14+A)—A3; or V=v—(1—+) A. 

60. The values of assurances on joint lives, (that is, to be 
paid at the end of the year in which any one of the lives shall 
fail), or on the survivor of any number of joint lives, are cal- 
culated from the corresponding annuities by means of the same 
formula. Thus, let A’ be the value of an annuity of L.1 
on any number of joint lives, and V’ the value of an assur- 
ance of L.1 on the same joint lives, then V’=v—(1—v) A’. 
If A” be the annuity, and V” the assurance on the life of 
the survivor of any number of given lives, we have still 
V"=v—(1—v) A”. 

61. Assurances on lives are usually paid not in single pay- 
ments, but by equal yearly payments, the first being made 
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at the time the contract is entered into, and the succeeding 


ones at the end of each future year during the life of the 
assured. The present value of the sum which the assured 
contracts to pay is therefore equal to the first payment add- 
ed to the value of an annuity of the same amount on his life ; 
and if the assurance is made on terms of mathematical equa- 
lity, this sum must be precisely equal to the value of the 
assurance in a single payment. Therefore, if y denote the 
amount of the yearly payment, we have the equation 
y(1+A)=V; whence y=V+(1+ A). 

62. The value of a temporary assurance for 2 years, that 
is, of an assurance to be paid only in the event of the indi- 
vidual dying before the end of 2 years is thus found. Let 
V be the present value of L.1, to be paid on the death of a 
person now aged y years, and V, the present value of L.1, 
to be paid on the death of a person now aged y-+-7 years. 
At the end of 7 years from the present time, the value of 
L.1 assured on the life of a person now aged y years 
will be V,, if he be then living. But the present value of 
L.1 to be received certainly at the end of 7 years is v” ; and 
the probability that the life will continue 7 years is p,; there- 
fore the present value of V,, subject to the contingency of 
the life continuing 7 years, is vp, V,. If, therefore, we sub- 
tract this from V, we shall have the value of the temporary 
assurance in a single payment, namely V—2"p, V,,. 

The equivalent annual premium is found by observing, 
that as the first payment is made immediately, and 7 pay- 
ments are to be made in all, the value of all the premiums 
after the first is that of a temporary annuity of the same 
amount for »—Il years. Denoting therefore the annual 
premium by w, and the value of a temporary annuity for 


m—1l years by A‘), the value of all the premiums is 
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uf uA = u(1 +)A) ; “and we have consequently 
u( 1 A\™))—V__o"», V_, whence 

V—v"p,Vi, 
oe TpAwy 

63. The following question is of frequent occurrence. 
Required the present value of a sum of money to be receiv- 
ed at the end of the year in which A dies, provided he die 
while B is living. 

Let the sum be L.1, W= its present value, p,= the 
probability of A living over a years, and d= the probabi- 
lity of B living over x years. The chance of receiving the 
sum at the end of any given year, the xth, depends on two 
contingencies ; 1. A may die in the course of that year, and 
B live over it; 2. A and B may both die in that year, A 
dying first. The probability of A dying in the ath year 
has been shewn (59) to be P2-1—Pxs whence (7) the 
probability of the first contingency is (p,—;—p 2)92- The 
probability that A and B will both die in the eth year is 
(p s1—P « )( Yx—1— x); and forso short a period as one year, 
it may be considered an even chance whether A or B will 
die first, whatever be the difference of their ages ; therefore 
the probability in respect of the second contingency is 
3(P2-1—P 2 )(2—1—Y 2)» Hence the whole probability of 
the sum being received at the end of the xth year, is 
(Pei1—P 2) 2+ 3(P21—Ps) (Fs1—Y2 =H(Po-1—p ») 
(9x41 +9.), which being developed, and multiplied by v, 
becomes 

30° (Ps AF Pa lYa—P 2 V2—1—P 2 V2) 
and the sum of all the values of this expression from 
x= 1, gives the value of W. : 
It has been already shewn (59) that 2v?(p,1—pz)= 


v—(1—v)A, where A= the annuity on the life of A. In like 
: F 
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manner, if we denote by AB the value of an annuity on the 
joint lives of A and B, we shall have 2v*(p2—192~1—P 7") 
=v—(1—v) AB, which is the value of an assurance to be 
paid on the death of the first dying. Assume p’ such that 
p'.=P’' |Po—y» then p’, is evidently the probability that an 


individual A’ one year younger than A, will live over # years 


1 } — : 
(53), and Sv*p 5192=—— =U"P'.Jr = — A’B; denoting by 
Pa ge 


A’B the value of an annuity on the joint lives of A’ and B. 
Again, let 9’2=9' ,7—1, then q/, is the probability that 
B’, who is one year younger than B, will live over x years, 


UV 3, Sade G9 Bae mm i =v" p,g' = AB’; denoting by AB’ the 
Yi 


value of an annuity on the joint lives of A and B’. Collect- 
ing the different terms, we have therefore 


Siti es Se acer 
W=3fe—(1v) AB 4 AB—— AD’ }> whence W 
Pi qi 


is easily computed from tables of annuities on joint lives. 

If A and B are both of the same age, the two last terms 
destroy each other, and W is equal to 4 the value of L.1, to 
be paid on the failure of the joint lives, as it evidently ought 
to be, since there is in this case the same chance of A dy- 
ing before B as of B dying before A. 

The formula gives the value of L.1 in a single payment ; 
the equivalent yearly payment is W divided by 1+-AB, for 
the contract ceases on the failure of the joint lives by the 
death of either. 

It would be easy to extend the formula to the case of an 
assurance to be paid on the contingency of the failure of 
any number of lives during the continuance of any number 
of other-lives, or of an assurance to continue only during a 
stated time; but as it is not our purpose to give solutions 
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of the various problems of this kind which may occur in 
practice, but merely to shew the manner in which the ge- 
neral principles of the theory are applied to them, we shall 
not pursue the subject farther, but refer the reader to the 
article ANNUITIES, and to the standard works of Baily! and 
Milne,” in which it is treated in detail. 


The Doctrine of Life Annuities and Assurances analytically inves- 
tigated and practically explained, &c. By Francis Baily. London, 
1813. This work is now out of print, but a French translation of 
it has recently been published at Paris. 

* A Treatise on the Valuation of Annuities and Assurances on Lives 
and Survivorships, ¥c. By Joshua Milne. London, 1815. 
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SECTION VII. 


OF THE APPLICATION OF THE THEORY OF PROBABILITY 
TO TESTIMONY, AND TO THE DECISIONS OF JURIES AND 
TRIBUNALS. 


64. The case of a witness making an assertion may be 
represented by an urn containing balls of two colours, the 
ratio of the number of one colour to that of the other being 
unknown, but presumed from the result of a number of ex- 
periments, which consist in drawing a ball at random, and 
replacing it in the urn after each trial. A true assertion 
being represented by a ball of one colour, and a false one 
by a ball of the other, it follows from the theorem in (51), 
that if a witness has made m-}-n assertions, of which m are 
true and 7 false, the probability of a future assertion being 
true is a ae and that of its being false Be Mem Let 

m+-n+2 M+-n+-2 ° 4 
thé first of these fractions be represented by v, and the se- | 
cond by w, then v is the measure of the veracity of the in- 7 
dividual, or the probability of his speaking the truth, and 
w the opposite probability, since v-+-w=1. In general, the 
existing data are insufficient to enable us to determine the 


numerical values of v and w in this manner; and therefore 
in applying the formule to particular cases, we must assign 
arbitrary values to these quantities, founded on previous 
knowledge of the moral character of the individual, or on 
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some notions, more or less sanctioned by experience, of the 
relative number of true and false statements made by men 
in general, placed in similar circumstances. 

65. Having assumed v and w, let us suppose a witness to 
testify that an event has taken place, the @ prior? probabi- 
lity of which is p, and let it be proposed to determine the 
probability of the event after the testimony. In this case 
the event observed (E) is the assertion of the witness, and 
two hypotheses only can be made respecting its cause ; Ist, 
that the event testified really took place; and 2d, that it 
did not. On the first hypothesis the witness has spoken 
the truth, the probability of which is v; and an event has 
eccurred of which the probability is 3; therefore (7) the 
probability (P,) of the coincidence is yp. On the second 
hypothesis, the witness has testified falsely, the probability 
of which is w; and the event attested did not happen, the 
probability of which is g; therefore the probability (P,) of 
the coincidence is wg. Hence, by the formula (47) 7,= 
P,--=P,)the probability (#,, of the first hypothesis becomes 
ees , and the probability (a,) of the second ek 
up + wg Up + wg 
The sum of these two probabilities is unit, a condition 
which ought evidently to be fulfilled, since no other hypo- 
thesis can be made, and consequently one or other of the 


two must be true. It is to be observed, that these values 
of w, and za, are the respective probabilities, after the tes- 
timony has been given, that the event attested took place, 
and that it did not. 

p(v—vp—wq) 
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2v—l, therefore «,—p= pores . This fraction bein 


positive or negative, according as 2v—l1 is greater or less 


oe 
fo) 


than unity, or as v is greater or less than 4, it follows that 
if v4, then «,>~p; that is to say, the probability of the 
event after the testimony is greater than its a priori proba- 
bility when the veracity of the witness is greater than 2. 
On the contrary, if the veracity of the witness is less than 
4, the effect of the testimony is to render the probability of 
the event less than its a priori probability. 

66. If the event asserted by the witness be of such a na- 
ture that its occurrence is a priori extremely improbable, 
so that p is a very small fraction, and ¢ consequently ap- 
proaches nearly to unity, although at the same time the ve- 
racity of the witness be great, and measured by a fraction 
approaching to unity, the value of 2, becomes nearly equal 
to p--w, (for on this supposition p+-wg-+v is nearly equal 
tow). But it is obvious, that however great the improba- 
bility of a witness giving false testimony may be supposed, 
the improbability of a physical event may be any number of 
times greater ; in other words, however small a value may 
be given to w, the value of p may still be any number of 
times smaller ; so that notwithstanding the veracity of the 
witness, the probability of the event after the testimony, 
namely «,=p-—-w may be less than any assignable quan- 
tity. On this principle mankind do not easily give credence 
to a witness asserting a very extraordinary or improbable 
event. The odds against the occurrence of the event may 
be so great, that the testimony of no single witness, how- 


ever respectable his character, would suffice to induce be- 
lief. 
67. In the case of the character of a witness being alto- 
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géther unknown, we may suppose v to have all possible values 

within certain limits, and to find the value of w, by integrat- 

ing the fraction fa ,dv between those limits. Since 7,= 
up pvdv 


———. we have fa, dv= 


» which on substitut- 


Up + w¢ up + wy 
ing 1—v and 1—p for w and gq respectively, becomes 


prdv 
1—p +. (2p—1 )v 
v } 
oe Ses Oo~°.t 1L— 9n—] a 
ra (Qp— Tee log.(1 p+ (2p—1)e )h+e 
C being a constant, the value of which will be determined 


, the integral of which is 


from the assumed limits. If v be supposed to vary between 


the limits v=0 and v=], then 


1—p, p 
Sa tox =P 4 1— Ip—1 eq} 


and if we assume p=3, we have /a,dr=}(1—4 log.3), 
which, since the logarithm is the Napierian logarithm, and 
Nap. log. 3=1.0986, becomes 3 x .4507=.676, or nearly 2. 
Whence we see, that on this hypittleate the probability of 
the event is diminished in consequence of the testimony. 
68. The credit due to the testimony of a witness depends 
not merely on his good faith, but also on the probability that 
he is not himself deceived with respect to the event he as- 
serts. The chances of a witness being deceived through 
credulity or ignorance are much more numerous in general 
than the chances of intentional fraud; and this must be 
the case more particularly when the event is of such a na- 
ture that it may happen in various ways which may be mis- 
taken one for another: as for instance, in the case of a lot- 
tery ticket being drawn, and the witness asserting that it 
bears a particular number, which might with equal proba- 


bility be any other number on the wheel. The following 


PETS 


ae ees 


SENN IL lo NA Net ge RIESE S02 mT Be ase, 


ry 
5A 
2, 
i 
Be 
ui 
it 
bel 
apr 
i 
42 
ie 
ee 
j 
ay! 
.t 
*£, 
ry) 
7 
% 
4 
a 
i 
= 
if 
tua’ \ | 
ie 
Hy) 
if 


os ee ccm Sara 


104 APPLICATION TO THE 


question will illustrate the method of applying the calculus 
when a distinction is made between these sources of error. 

An urn contains s balls, of which a, are marked A as 
marked A,......a@, marked A,. A ball having been drawn 
at random, a witness of the drawing affirms that the ball 
drawn is marked A,,; required the probability of the testi- 
mony being true. 

Here we have s=a,-+a,+4,......44,) (” being the 
number of the different indices or sorts of balls) ; so that if 
we make p,=4,+-5, Py=@y--S..+4.-Pm= 4,5, then py, is 
the @ priori probability that the ball drawn is of the class 
marked A,, p, the probability that it belongs to the class 
whose index is A,, and soon. It is evident that » diffe- 
rent hypotheses may be made respecting the index of: the 
ball which has been drawn, for it may belong to any one of 
the different classes A,, A,...A,. Let the probabilities of 
these hypotheses be respectively a, z,...a,, (that is, in re- 
spect of any particular index ¢, w, is the probability after the 
assertion that the ball drawn is marked A,); and Jet the 
probabilities of the assertion on each of these hypotheses be 
respectively P,, P,...P,,, (that is, if the ball drawn be mark- 
ed A, then P, is the probability the witness will assert it 
to be marked A,,). Lastly, let v be the veracity of the wit- 
ness, and w the probability that he has not been deceived. 

(1.) Let us first consider the hypothesis that the ball drawn 
is marked A,,, and consequently that the assertion is true. 
In order to find P,,, the probability of the assertion being 
made, there are four cases to be considered. Ist, we may 
suppose the witness is not deceived himself (w), and that he 
speaks the truth (v). The probability of the assertion in 
this case is wv. 2d, The witness knows the truth, but in- 
tends to deceive, or testifies falsely. In this case the proba- 
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bility of the assertion being made, on the hypothesis under 
consideration, is 0. 3d, The witness has been deceived him- 
self, but intends tospeak thetruth. Inthiscase also the proba- 
bility of the assertion being made is 0. 4th, The witness has 
been deceived himself, and intends to deceive. In this case 
the assertion might be made; and to find the probability of 
its being made we have to consider, that since the witness 
has been deceived, he must have supposed some other index 
than A,, to have been drawn; and since he intends to de- 
ceive, he must assert some other index to be drawn than 
that which he supposes to be drawn. Setting aside, there- 
fore, the index which he supposes to have been drawn, there 
remain 7—1 others, any one of which he is as likely to name 
as any other. The probability, therefore, of his naming A,, 
when he intends to deceive is 1+(n—1). Hence the pro- 
bability of the assertion in this case is compounded of the 
probabilities of three simple events, as follows: 1. Probabi- 
lity the witness is deceived =(1—z) ; 2. Probability he in- 
tends to deceive =(1—v); 3. Probability he names A,, 
=1-: (n—1). Theprobability of the assertion is therefore in 
this case =(1—u)(1—v)-+(n—1). Adding this to the pro- 
bability found in the first case, we have P,,,, the whole pro- 
bability of the assertion being made on the hypothesis that 
the index of the ball drawn was A,,, namely 


—u)(1 0) = 


yet 


1 
P,,=uv+ ( 


(2.) Let us now consider one of the remaining hypotheses, 
and suppose that the ball actually drawn was marked A, and 
not A,,, as attested by the witness. As before, there are 
four possible cases for consideration. Ist, The witness 
knows the fact and speaks the truth. In this case the as- 


sertion could not be made, or its probability is 0, 2d, The 
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witness knows the fact, and intends to deceive. In this case 
the probability of his asserting A,, to be drawn is compound- 
ed of the probability that he is not deceived (w), the proba- 
bility that he testifies falsely (1—v), and the probability that, 
knowing the index A, to be drawn, he selects A,, from among 
the x—1 which remain after rejecting A, (1+(n—1)). The 
probability of the assertion being made in this case is there- 
fore u (1—v)+(2—1). 3d, The witness is deceived, and 
intends to speak the truth. By reasoning as in the last 
case, it is easy to see that the probability of the assertion 
being made in this case is v (1—u)+(n—1). 4th, The wit- 
ness is deceived, and intends to deceive. The prebability 
of the assertion being made in this case will be found by con- 
sidering, that as the witness is himself deceived, he must 
suppose some particular index to be drawn different from A,, 
(which is drawn by hypothesis), for instance A, the proba- 
bility of which is ]~-(#—1); and intending to deceive, he 
must fix on some index different from A, which he sup- 
poses to be drawn ; and he announces A,,, the probability 
of which selection is also 1+(mn—1). The probability, 
therefore, that the witness supposes A, to be drawn, and 
annnounces A,,, is 1+(u—1l)*. But it is evident, that 
whatever can be affirmed with respect to the particular in- 
dex A,, may be affirmed with equal truth of every one of 
the other indexes, excepting A, which is actually drawn, 
(since by hypothesis the witness is deceived), and A,,, which 
he announces, (since by hypothesis he lies). There are 
therefore n—2 different ways in which he may at the same 
time be deceived, and intend to deceive, and announce A,,3 


consequently the probability of this announcement in any of 
these ways is (n—2)-(n—1)?. Multiplying this into the 
probability of his being deceived (1—z), and the probability 
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of his giving false testimony (1—v), the probability of the 

(1—w) (1—v) (n—2) 
(n—1)? 

the whole probability of the assertion, in all the cases in- 

cluded in the hypothesis that the ball actually drawn was 


assertion inthis case becomes . Hence 


marked A,, is 
_ u(i—v) , d—)v (1—w) (1—v) (n—2) 
+1 n—l GT) ‘a 

As this expression will evidently be the probability of the 
assertion on any other of the »—1 hypotheses that the ball 
actually drawn was marked with an index different from A,,,, 
the sum of the probabilities of the assertion on all these hy- 
potheses is 3P,, where 2 is successively each of the num- 
bers 1, 2, 3,-..2, excepting m. 

We have now to find z,,, the probability of the first hypo- 
thesis. Since the hypotheses, in the present question, are not 
all equally probable @ prior?, we must have recourse to the 
formula (49)a,;=),P,+ >,P,, and consequently in the present 
case we have 

ts Nek 
re Tek ES) A as 


the sign of summation = including every value of 7 from 


@ 


0 to n, excepting i=m. Now the value of P, being the 
same in respect of each of the hypotheses which suppose 
the assertion untrue, =\,P,;=P,2);3 and the sum ofall the 
values of \, from i=0 to z=” being 1, on excluding 
A,2=An--s, we have LA=(s—A,) +S: Substituting this, 
together with the values of P,,, and P,, as above found, and 
making w’= 1—w, v’=1—», the formula becomes, after the 
proper reduction, 
Ay, (N—] Juv+ u'r’} 


dg (Len 10°F (Stl) fee pee’ HFS wes 


— 
A im— 


Se et IRI 


Abide eNO 


A AER LEN Si BE ne hte 


BaD Ne I ei TR eS Ot 


SAS Bi aS Sn 


ee 


ee ao 


Ee RE NR SIN EI NC NO RENEE AIM EE 
meen Tears : Se ; 
Se SRE. 


108 APPLICATION TO THE 


which is the probability of the hypothesis that a ball mark- 
ed A,, was drawn, or that the testimony is true. 

When there are no two balls in the urn having the same 
index, the numbers a,, @,, @;, &c. become each =1, and 
s=n. In this case the formula gives 

(n—1 Juv +-u’v’ 
hea (n—1 )uv-u'v' + (n—1) (w'v+-ue’) + (n—2)u/v” 


which, on observing that wv-+-w’v-+-wv'+4+wu/v’=1, becomes 


by reduction 


1—u)( 1—v 
Wu + foee Me 
This is the probability of the truth of the testimony of a 
witness, who affirms that the number m is drawn from an 
urn which contains 2 balls, numbered 1, 2, 3...%. It is ob- 
vious, that when w and vare fractions approaching to unity, 
and 7 is a considerable number, the second term becomes 
very small, and may be neglected. The probability then 
becomes simply a,,=wv. 

69. We now proceed to consider the probability of anevent 
attested by several witnesses; and first let us suppose the wit- 
nesses to agree in their testimony. The measures of the ve- 
racity of the several witnesses being respectively 7, v2, v5, 
&c., and the a priorz probability of the event being p, we 
have by (58) for its probability after the testimony of the 
first witness, 

a — pide EST hie en ‘ 
»p+(1—v, )(l—p) 

In order to find the probability of the event after the se- 
cond witness gives his testimony, we may suppose the a 
priori probability to be changed from p to a, by the testi- 
mony of the first witness, and the same formula gives 
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paella iad honeliareege wi 
ox 0.7, +(1-v,)( l-w) te vp + (1-v,) (1-2, )(1-p) 


Let a third witness now come forward, and give testi- 


mony in favour of the same event. Its probability after his 
testimony will become in like manner 


a U3A%o nia V,V.U3P 
* v,a7,+(1l—v, (l—a,) v,v,v,pt(1-v, )(1-v,)(1-v, )(1-p) 


In general, let z, be the probability of an event after it 
has been attested by x witnesses, and let v, be the veracity 
of the last witness, then w,_; being the probability of the 
event after e—l eyewitnesses have each testified in its fa- 
vour, we have 

UDE ise. Og P 


UVo+--Urp + (A—v,)(1—v). ..(1—v,)(1—p)y 


If we suppose the witnesses all equally credible, or that 


ie 


U,;=V,7=0;...=v2, this becomes 

a vp mi 1 

vp -+(1—v)?(1—p) a 14 ear 1p ° 
v Pp 

Now, if v4, then (—v)+v=1, and a ,==p; whence 


it appears that the probability of an event is not increased 


@ x 


by the testimony of any number of witnesses, when the vera- 
city of each is only $3 but when v is greater than 4, the event 
becomes more probable as the number of witnesses is greater, 
and when v is a considerable fraction, its probability in- 
creases very rapidly with the number of witnesses. 

70. When the values of v and p are given, that of x in 
the last formula may be found so as to render wz, of any 
given value. Hence we may find the number of witnesses 
required to make it an even wager, whether an event ex- 
_ ceedingly improbable, and in favour of which they give una 
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nimous testimony, has happened or not. For example, 
let the odds against the event be a million million to one, 


] 


] 
Laer OP Pe PSY Ore Lae, Gk t 1 
1,000,000,000,001 = Tompy 2nd let & the 


that is, let p= 


; 9 
veracity of each witness be i0° In order that wz may equal $, 


194 1 eh 
we must have ( 3) fom : ef 


a x 
ae —10!", therefore (5) x 10!=1; whence x log 
12 


ee EG 
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] 
log jon % # log 9=12 and therefore # = 


nearly, so that 13 independent witnesses would suffice to 
render it more probable that the event really took place 
than that it did not. 

This example is given by Mr. Babbage, (Ninth Bridge- 
water Treatise, Note E), with a view to shew the fallacy 
of Hume’s celebrated argument respecting miracles. What 
the example proves is simply this, that if we suppose an urn 
to contain a million million of white balls, and only one black 
ball, and that on a ball being drawn at random from the 
urn, thirteen eyewitnesses of the drawing, each of whom 
makes only one false statement in ten, without collusion, 
and independently of each other, affirm to A, who was not 
present at the drawing, that the ball drawn was black, then 
A would have rather a stronger reason for believing than 
for disbelieving the testimony. But it is sufficiently obvious, 
that the event attested in this case, though exceedingly im- 
probable a prior?, cannot be regarded as in any way mira- 
culous. Onthe contrary, the black ball might be drawn 
with the same facility, and was a priori as likely to be drawn, 
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as any other specified ball inthe urn. Let it be granted 
that an event is within the range of fortuitous occurrence, 


and that there exists a single chance in its favour out of 


any number of millions of chances, it may then happen in 
any one trial; nay, a number of trials may be assigned, 
such that its non-occurrence would be many times more im- 
probable than the contrary. 

71. Let us next consider the case of a number of wit- 
nesses contradicting each other. If the first witness an- 
nounces an event of which the probability is p, then the 
probability, after the testimony, of its having happened is 
@,, and the probability that it has not happened 1—za,. Sup- 
pose a second witness now to appear, and testify that the 
event has not happened, and let the probability of the truth 
of his testimony be denoted by aw’, ; then 1—za, being the 
probability before his testimony was given that what he as- 


serts is true, and v, being the measure of his veracity, we 


v,(1—=,) 
%.(l—a,)+ (1l—v,)a,, 


have, as in (69), #’.= whence, since 


= Vip 
wr vp + (1—e)(1—p) 


(1—v,)v,(1—p) 
(l—v)v,(l—p) + v(1—v, )p 


for the measure of the probability that the event has not 


, there results 


, 
— 
Fier 
2 


happened. The probability that it has happened is there- 
fore 1—zw’,, and accordingly if #’, be less than $, there 
is a stronger reason for believing that the event happened 
than that it did not. The method of forming the expression 
for the probability of the event, after it has been attested 
or denied by a third witness, or any number of successive wit- 


nesses, is obvious. 
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If we suppose the values of v, and v, to be equal, the ex- 
pression becomes #’ ,=1—~p, which is the a prior? probabi- 
lity that the event did not happen. It is obvious that this 
must be the case, inasmuch as two contradictory testimonies 
of equal weight neutralize each other. In general, the pro- 
bability of an event which is affirmed by m witnesses, and 
denied by witnesses, all equally credible, is the same as 
that of an event which is affirmed by m—wn witnesses who 
agree in their testimony. 

72. When a relation has been transmitted through a se~ 
ries of narrators, of whom the first only has a direct know- 
ledge of the event, and each of the others derives his know- 
ledge from the relation of the preceding, the probability of 
the event is diminished by every succeeding relation In 
order to obtain a general expression for the probability of 
traditionary testimony, we may take the event considered 
in (68), namely the extraction of a ball marked A,, from an 
urn containing s balls, of which a, are marked A,, a, mark- 
ed A,,...@, marked A,, there being in all different in- 
dices. Now suppose the relation to have passed through a 
chain of narrators, T, T,, T,,...T,, in number 2-41, of 
whom the first only was an eyewitness of the event, each 
of the others receiving his knowledge of it from the one pre- 
ceding him, and communicating it in his turn to the suc- 
ceeding, the question is to determine the probability that a 
ball marked A,, was drawn, after this event has been nar- 
rated by T,, the last witness of the series. 

73. In order to apply the general formula of (68) to this 
case, it is necessary to remark that the event observed is the 
attestation of T, of his having been informed by T,_1. that 
the ball drawn from the urn, the drawing of which was seen 
by T, was marked A,,. There are 2 different hypotheses 
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~ 


respecting the index of the ball actually drawn, but it is 
only necessary to consider two of them, namely, the hypo- 
thesis that the ball actually drawn was marked A,,, and any 
one of the other hypotheses which consist in supposing that 
a ball with a different index from A,, was drawn, for ex- 
ample A, Let the probability of the attestation, on the hy- 
pothesis that the index of the ball drawn was A,,, be denot- 
ed by yz, and its probability on the hypothesis that the in- 
dex was A, by y’2, (7, and y’, corresponding to P,, and 
P, in (68), which express the same probabilities in respect 
of the eyewitness T), then by (68), the probability of the 
hypothesis that A, was drawn is 

AmYx 
OOF Nene PERS a 
But since y’, is the same for all the hypotheses that the in- 
dex drawn was different from A,,, DA,y’,=y’,DA,; 3 and by 
(68) DAj=(s—a,,) +S, and d,,=A,+S; therefore 


anY x 
em ‘ he 
AmY x a (s—a,, Y # 


We have now to find y, and y’, interms of w Let », v, 
v,, &c. be the respective probabilities of “T, Toye, ee 
speaking the truth, then the probability of T, speaking the 
truth is v,, and the probability that he does not 1—1v,, whether 
because he is dishonest, and intends to deceive, or because 
he has mistaken the statement of the preceding witness. Now 
there are two ways inwhich it may happen that A,, is announ- 
ced by T,. First, if he speaks the truth, and has been inform- 
ed by the preceding narrator T,_; that A», was the index 


drawn; secondly, if he lies, and has been informed by T ,_1 
by) >] : 


that a different index from A,, was drawn, Assuming ¥;—1 
to have the same signification with respect to T,-; that y, 
has been assumed to have with respect to T,, (that is to say, 
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the probability of the assertion being made by T,_; on the 
hypothesis that the ball actually drawn was A,,,), the proba- 
bility of the first of these combinations is v, 7,1. With re- 
spect to the second case, it is to be observed, that if T, an- 
nounces a different index from that which has been announ- 
ced to him by T,-1, the chance of his announcing A, out 
of n—1 indexes different from that announced by T,-1 is 
1+(n—1); and on multiplying this by the probability 
1—v, that the testimony of T, is false, and by the probability 
1—y,—; that T,_; has announced a different index from Ap», 
we have, for the probability of the second combination 
(1-v,)(1—y2-1) + (n—1). The whole probability of T, tes- 
tifying that A,, was drawn, is therefore, on the first hypo 
thesis, given by the equation, 
Ye=Velfra+ (1—2,)(1—ya) (21) 

This is an equation of finite differences of the first order, 
the complete integral of which is 
1 C(av,—1)(nv,—1)...(nv,1—1) (0, 1} 
hie (n—1)* 
In order to determine the arbitrary constant C, it is to be ob- 
served, that, since y1, Y/g++-Yo a8 Well as Up Vy...Vz apply to 
the narrators T,, T,...T, respectively, if we suppose w=o 
the resulting value of the integral will be the probability 
that A,, was announced by the eyewitness T, on the hy- 
pothesis that A,, was actually drawn. Let this probability 
be P,, 3 then the equation becomes P,,=C- 1-- whence 
C=(2P,,—1)+2. If, therefore, we make. 

x — 1 — D1). (M1 =! )(nv,—1) 
(7—1)” 


1 This is easily verified; for on changing x into x—l1 in the in- 
tegral, and forming the expression vz yx—) + (l—vz) (lL—ys-)+ 
(n—1), there results an identical equation. 
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we obtain, on the first hypothesis, for any value of 2, 
¥,= { + (aP,,—1) xX} 7 

In the same manner we find the probability y’, of the 
testimony given by T,, on the hypothesis that the ball ac- 
tually drawn was A; The probability of the event, after 
being testified by the eyewitness, being on this hypothesis 
P,, we haye, ; 

ae +(nP—1)X} +n. 

Substituting these values of y, and y/’, in the expression 
above found for z,,, we obtain for the probability of the event 
observed by T, and narrated by T,, the ndrration having 
passed from one to another in the manner supposed, 

id Tm {1 +n(P,,—l )x} 
on a., ; i+(nP,,—1 )X} -+- (S—Qn) yi +-(nxP—i )Xt ; 


: NV, —I| | ee p= 3 ; 
74. Since Stas agg ee 2 and since v, is always less 
n— n— 


than unity, and 2 always greater than unity, each of the 


terms of the series represented by X, whether positive or 
negative, is a proper fraction, whence the value of X be- 


comes smaller and smaller as z increases. Suppose # in- 


finite, then X=9, and a,,=a,,-+-5, which is the a prioré pro- 


bability of the event. Hence we see that the probability of 
an event transmitted through a series of traditionary evi- 
dence becomes weaker at every step, and ultimately equal 
to the simple probability of the event, independent of any 
testimony. 

75. When the urn is supposed to contain only 2 balls, 
each having a different index, the expression for w,, is great- 
ly simplified ; for, in this case, a,,==1,s=7 5 therefore, (since 
P,,+(z—1)P,=1) the denominator becomes», and we have 


consequently z,,= fl +(nP,,—l )x} +n, which coincides 
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3 


with the value of y, found above, that is to say, with the 
probability of the event being testified by T, on the hypo- 
thesis that it actually happened. Laplace, in solving this 
particular case of the problem, (p. 456) assumes that the 
probabilities here denoted by y, and a,,are identical. They 
are, however, as is evident from the above analysis, quite 
distinct in their nature, and their values are only equal in the 
particular case in which s—a,, is to a,, in the ratio of m—1l 
tol. (Poisson, p. 112.) 

76. The question of determining the probability that the 
verdict of a jury is correct, is precisely analogous to that of 
finding the probability of an event attested by one or more 
witnesses. Let us first take the case ofa single juror, and 
assume u= the probability that the juror gives a cor- 
rect verdict, (that is, correct in respect of the facts), and 
p= the probability that the accused is guilty before being 
put on his trial. Suppose the verdict guilty to be return- 
ed; two hypotheses may be made respecting the cause of 
the verdict, first, that the accused is guilty ; secondly, that 
he is innocent. On the first hypothesis, the accused will 
be condemned if the juror gives a right verdict, the probabi- 
lity of which is u. On the second hypothesis, the accused 
will be condemned if the juror gives a wrong verdict, the 
probability of which is 1—w. But the @ priori probabili- 
ties of these causes (the guilt or innocence of the accused) 
being respectively p and 1—p, we have by (49) 

u, 

Te serrargemeryy (Ta) 

a, being the probability of the first hypothesis, or the pro- 
bability that the accused is guilty after the verdict has been 
given, and a, the probability resulting from the verdict that 
the accused is innocent. 


Ne ae 
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77. Suppose the verdict not guilty to be given, and let 


a’, and a’, be the probabilities after the verdict of the two 
hypotheses. On the first hypothesis, namely, that the ac- 
cused is guilty, this verdict will be given if the juror gives 
a wrong verdict, of which the probability is 1—w; and on 
the second hypothesis, the verdict will be given if the juror 
gives aright verdict, of which the probability is v ; and the 
probabilities of these hypotheses before the verdict being 
respectively p and 1—p as before, we have 
(l—u)p u(1—p) 

(1—u)p +-ul—p) ~ (2) p+ up) 

From the above value of a, we obtain 7, —p = 
p—p)(2u—1) 
up +-(1—w)(1—p) 


according as w is greater or less than $. Hence it appears 


i 


; a fraction which is positive or negative 


that the guilt of the accused is only rendered more probable 
by the verdict guilty being pronounced, when the probabi- 
lity that the juror gives a correct verdict is greater than 5. 
In like manner it is shewn that 2’; (the presumption of the 
guilt of the accused after a verdict of acquittal), is greater 
than p when »w is less than $ 

78. The a priori probability of the condemnation of the 
accused before he is put on his trial is wp-+-(l—u)(1—p) ; 
for there are two ways in which this condemnation may 
take place ; first, if the accused be guilty, and the juror give 
a correct verdict, the probability of which concurrence is 
up ; and, secondly, if the accused be innocent, and the ju- 
ror give a wrong verdict, the probability of which is (1—v) 
(1—p). Therefore, making c = the probability of a ver- 
dict of condemnation, we have cmup-+- (1—w)(1—p) ; and 
for a verdict of acquittal, 1—c=(1—u)p +u(1—?p). 

79. Let us next suppose that after the verdict of the first 
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juror has been pronounced, the accused is put onhis trial be- 
fore a second juror, and let uw, be the probability the second 
juror gives a correct verdict, and. c, be the probability the ac- 
cused will be pronounced guilty by him. After the verdict 
guilty has been pronounced by the first juror, the probabi- 
lity of the guilt of the accused is w,, and it is evident that 
ec, will be found by substituting w, for u, and aw, for p in 
the above value of ec, whence ¢,=u,a, +-(1—u,)(1—=a, ). 
The probability of a verdict of condemnation by both ju- 
rors is ce, 5 therefore, (observing that #,=up--c), we have 
for this probability 
CC.—=UU op -+- (1—u)(1—u, )(1—p). 

The probability of the guilt of the accused after a verdict 
of acquittal has been pronounced by the first juror being a’ ;, 
the probability of a verdict of acquittal being given by the 
second juror is 1—e,=(1—u,)a’ , 4-u,(1—z’,); therefore, 
(observing that w’ , =(1—u)p~(1—e), we have for the pro- 
bability of a verdict of acquittal by both jurors 

(1—c)1—e, )=(1—v) (1—u, )p -- uu. .(1—p). 
Adding the probability of a verdict of condemnation by both 
jurors, to that of acquittal by both, we have wu, -+-(1—w) 
(1—u,) for the probability of both giving the same verdict. 
Thisresult is independent of p, and is evidently true a priori, 
inasmuch as there are two ways in which the same verdict 
may be given, namely, when both jurors are right, and when 
both are wrong. 

The probability of acquittal by the second juror, after a 
verdict of guilty by the first, is 1—e,=(1—wu,)a, 4+ 
u (1—w,); multiplying by ec, and substituting for ¢ and 
zw, their values, we have for the probability of a verdict of 
cuilty by the first, and not guilty by the second, 


c(l—e, )=u(1—w. )p-+(1—w)u.(1—p). 
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In like manner, if the-accused has been acquitted by the 
first juror, the presumption of his guilt becomes #’,, and the 
probability of a verdict guilty by the second is 6,62; 
+(1—u,)(1—w’,); therefore the probability of a verdict 
of not guilty by the first, and of guilty by the second is 
(1—c)e, =(1—u) up + u(1—u, )(1—p). 

The sum of these two expressions gives for the probability 
of a discordant verdict, w(1—u,)-+- (1A—w)uy. 

80. If we now suppose u=u,, and make 1—u=w, the 
probability that the two jurors will agree in their verdict, 
whether they are both right or both wrong, is u?-+-w" ; and 
the probability of a discordant verdict wv--uw=2ue. The 
sum of the two expressions is wv? 2uw-+-w?=(u-4w)? ; and 
therefore the probabilities of the different cases are respec- 
tively given by the developement of the binomial (w+-w)’. 

By pursuing this reasoning, it is easy to see that if there 
be any number / whatever of jurors, or voters on any ques- 
tion which admits only of simple affirmation or negation, all 
being supposed to possess the same integrity and know- 
ledge, so that there is the same probability u of a correct 
decision in respect of each, the probablities of the different 
cases are found by the development of the binomial (w-+-w)". 
The probability of a correct verdict being pronounced una- 
nimously is w*; of an erroneous one being pronounced una- 
nimously is w*; and the probability that a correct verdict 
will be given by m of the jurors, and an erroneous one by 

be 2 Gers alt 
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81. The probability that the accused will be pronounced 


n, is Uu"w", where U = 


guilty by m jurors, and acquitted by 7, on the supposition 
that the value of w is the same for each juror, is thus found. 


There are two ways in which this event may take place; 
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Ist, if the accused be guilty (the probability of which is p), 
and m jurors decide correctly, and 2 wrongly (the probabi- 
lity of which is Uw"w") ; the probability of the condemna- 
tion taking place in this way is therefore Uuw"w"p. 2d, If 
the accused be innocent (the probability of which is g) and 
n jurors decide rightly, and m wrongly (the probability of 
which is Uu"w™); the probability of the event taking place 
in this way is therefore Uu"w"g. Let G therefore denote 
the whole probability of the verdict, and we have 


G=U(u"w"p + u"w""q). 


Hence the probability that the accused will be condemned 
unanimously by a jury consisting of / jurors is u’p+w'g ; 
and the probability that he will be unanimously acquitted 
u'g+tu"p. 

82. Suppose the accused to have been pronounced guilty 
by m jurors, and not guilty by jurors, the probability of 
the verdict of the majority being correct is found from the 
formula in (49). Two hypotheses may be made: Ist, the 
accused is guilty ; 2d, he isinnocent. The probability P, 
of the observed event (the condemnation by m, and acquit- 
tal by 2 jurors) on the first hypothesis is Uw"w"; and the 
a priori probabilities of the two hypotheses (or the proba- 
bilities denoted by A, and A, in (49), being p and gq ; there- 
fore if a, denote the probability of the verdict being cor- 
rect, that is, the probability of the first hypothesis after the 
verdict has been pronounced, and 2a, the probability of its 
being wrong, we shall have (49) 
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If the verdict-has been pronounced unanimously, then 
mah and n=0, and the formule become 
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up wg 
@,=——_—; @.=————_ . 
1 u'p-+-wg g up -+w'g 
If p=q=3, and m—n=z, we have then 
untipy nr ui 
oa = baiestt Noni — gin gia coe 
Urting” Lurunrtt ula w 


But this is the probability of a verdict being correct which 
has been pronounced unanimously by z jurors ; whence it 
follows that the probability of a decision rendered by a given 
majority being correct, is the same as that of a decision ren- 
dered unanimously by ajury equal in number to the differ- 
ence between the majority and minority, ‘and is therefore 
independent of the total number of jurors. This, however, 
is only true on the supposition that the value of wu is known 
a prior? ; for if w be not absolutely known, the weight of the 
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verdict depends onthe ratio of the majority to the whole num- 
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ber of jurors. This is in accordance with common notions, 


for it will readily be admitted that a verdict given unani- 
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mously by a jury of 10 will be entitled to much more weight 
than one pronounced by a jury consisting of a large num- 


ber, as 100, in which 55 are of one opinion, and 45 of the 
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opposite. In this case, the-opinion of the minority throws 
great doubt on the correctness of the verdict. It is to be 
observed, however, that the probability of a verdict being 
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given by a small majority becomes less and less as the num- 
ber of jurors is increased. 

83. When the number who dissent from the opinion of 
the majority is unknown, and we merely know that the ma- 
jority exceeds the minority by aé least 7 jurors, the proba- 
bility of the verdict being correct is found as follows. Sup- 
pose the verdict to be guilty. On the hypothesis that it is 
correct, the probability of the accused being found guilty 


by A—=a, and not guilty by 2 jurors, is by the formula in (80), 
G 


= oe en ; 
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Uu'—w*. Now, if we give x successively all the values 
0, 1, 2,...%, where x=43(h—~), and assume U, to denote the 
value of U when 20, U, its value when x1, and so on ; 
and also make W=sthe probability of the accused being 
pronounced guilty by —n at least, we shall have 


WU + U uO w+ U uw? fe Ue. 


In like manner, if W’ denote the probability of a verdict 
guilty by h—n jurors at least, on the hypothesis that the 
accused is not guilty, we shall have, 


WU w+ U ww 4 U o,f Ue 5 


whence, p and q being as above the a priori probabilities 
of the two hypotheses, the probability that the verdict guilty 
is correct, when pronounced by h— jurors at least, becomes 
Wp-—(Wp-+ W’g.) 

84. It is evident that no application can be made of these 
formule without assigning arbitrary values to u and p, un- 
less, indeed, we have data for determining their mean values 
from experience. With respect to p, we may assume, for 
the sake of shewing the general consequences of the formu- 
lee, its value to be 4 ; for it cannot well be supposed less than 
4, or that a person brought before a jury is more likely to be 
innocent than guilty; and if it much exceeds $ and ap- 
proaches to unity, a verdict of guilty may be expected from 
any jury, however constituted. When a mean value of u 
cannot be determined from experience, the only way of ob- 


_ taining numerical results, is to suppose « to have all possible 


values within given limits, and to integrate the equations 
between those limits. As it seems unreasonable to suppose 
that a juror is more likely to give a wrong verdict than a 
right one, we may assume that wu cannot be less than 4. 
Suppose, then, that «increases by infinitely small increments 
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from w==4 to w=1, and let it be proposed to determine the 
probability that a decision is correct when the accused has 
been pronounced guilty by m jurors, and not guilty by x. 
Here an infinite number of hypotheses may be made re- 
specting the value of w, and we must therefore have recourse 
to the formule in (51.) Let w=a be one of those hypo- 
theses, P,= the probability on that hypothesis of the event 
observed (that is, of the accused being pronounced guilty 
by m, and not guilty by 2 jurors,) a= the probability of 
the assumed hypothesis, and I1 = the mean probability of 
the correctness of the verdict from all the hypotheses. By 
the formulze in (81) we have 
P,=U fa"(1—a)"p-+ar(1—2)" (1p), 

and as all the hypotheses are supposed equally probable, 


we have (45) w,=P,-+3P, But between the proposed 
limits P,=p f2"(1 —x)"dx + (1—p) fa" (1—2x)"da 
if, therefore, we make p=4, we shall have by reason of 
f ta"(1—_a)"de= fem and PCE, bop qe 1ym(1—ax)dz, 


and therefore 


et eo (1—2v)" + a" ead ite 
‘ Vy, ao ( 1—a)"dx 


for the probability of the hypothesis. But (82) the proba- 
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bility on this hypothesis of the accused being guilty, is 
a” (1—ax)” 

ity of the hypothesis, z,, we obt for the probability of 

the verdict being correct 2"(1—a)"=+ fla™(1—a) "dx ; 


and, therefore, for the probability of the verdict being cor- 


; multiplying this by the probabil- 
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rect on all the hypotheses from #=4 to «=I, 
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Hence the probability that a verdict given by a majority 
m out of m-+-n—h jurors is wrong, is 
fiam(—a)"dx 
—T=: 
aa (l—a)"dx 


which, on effecting the integrations by the formula in (51) 


] 


becomes after reduction 


1 {1 fips Mech Ue ise ae 


Qh+l 1 Dae Lag 
(h4 1)hA—1)..---- (h—n 4-2) \ 
i V+) Doe 3 sive vvoneevest es n 


Assuming / (the number of jurors) =12, and making 2 
successively 0, 1, 2, 3, 4, 5, the series gives 
1 14 92 378 1093 2380 
Sigz sige’ 8192’ 8192 8192’ 8192’ 
for the respective probabilities of the error of a verdict when 
pronounced unanimously by 12 jurors, by a majority of 11 
to 1, of 10 to 2, of 9 to 3, of 8 to 4, and of 7 to 5. Inthe 
last case the probability of the error is nearly =¥. 

85, From these results it appears that the chance of a 
verdict being wrong which has been pronounced unanimous- 
ly by twelve jurors is very small; but it is to be remarked, 
that they have been deduced on the supposition that the 
unanimity proceeds from agreement in the same opinion, and 
that the jurors are unbiassed by each other. In this country, 
where unanimity is compelled by law, the mean probability 
ofa correct verdict can scarcely be considered as greater than 
that of a verdict pronounced by a simple majority; for, 
though in most cases the verdict may be supposed to repre- 
sent the opinion of a larger majority than seven, it may 
happen, not unfrequently, that a smaller number than five, 


possessing greater energy or perseverance, may persuade the 
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others intoa surrender of their judgment. In fact, unless 
the presumption of the guilt of the accused be very great, 
it would scarcely be possible, without concert, to procure an 
unanimous verdict in any case. It is also to be observed, 
that the assumption of all values of w from § to 1 being equal- 
ly probable, may lead to results widely different from the 
truth. The mean value of u, which depends on the general 
intelligence of the class of persons from amongst whom the 
lists of jurors are made up, can only be rightly determined 
from data furnished by experience. One of the elements, 
however, which require to be known for this purpose, is the 
number of jurors who concur in, and dissent from, the verdict. 
The forced unanimity of the law renders it impossible to obtain 
this element from the records of the English courts; but in 
France and Belgium, where the majority and minority are 
known and recorded, the same obstacle does. not exist, and 
the “ Comptes Généraux de [Administration de la Justice 
Criminelle,” published by the French Government, have 
enabled Poisson to deduce mean values of w and p for that 
country, and consequently to obtain the necessary data for 
one of the most interesting applications of the theory of 
Probabilities. The general results were as follows: During 


the six years from 1825 to 1830 inclusive, the system of cri- 
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minal legislation in France underwent no change ; the jury 
consisted of 12, and a simple majority was only required to 
concur, though when it happened that the majority was the 
least possible, the Court had power to overrule the verdict. 
On comparing, according to the rules of the theory, the ver- 


dicts given in the cases tried before the criminal courts 
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during those six years, it was found that for the whole of 
France, the probability (w) of a juror giving a correct 
verdict was a little greater than 3 with respect to crimes 
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against the person, and nearly equal to 14 with respect to 
crimes against property ; without distinction of the species 
of crime, it was found to be a very little below 2. The other 
element, the probability (p) of the guilt of the accused be- 
fore the trial, was found not much to exceed 4 (being be- 
tween 0.53 and 0.54) with respect to crimes against the 
person, while it a little exceeded 2 in respect of crimes 
against property. Without distinction of crime, its value 
was very nearly 0.64. 

86. On substituting these values of w and p (namely 
u== 2, p=.64, whence w=, g=.36) in the formula in (81), 
and making m=7, n=5, and consequently 
TEST HAD Eas = 7% we have Ga 
(37% .64-+35 x .36)=.07 nearly. Hence it may be ex- 
pected, that in a hundred trials it will happen only seven 


te 


times that the accused will be pronounced guilty by the 
smallest possible majority. If m—=12, and n=0, we shall 
have u*p--w'q=.02027=;, nearly, for the probability of 
an unanimous verdict of guilty, and uv*¢--w*p=.0114 for 
the probability of an unanimous verdict of not guilty. 

Making the same substitutions in the formula in (82), we 
have for the probability of a verdict guilty being correct, 
from which 5 jurors out of 12 dissent, a;=+$ ; anda ,= +4 
for the probability of its being wrong. 

Substituting the same values in the series represented by 
W and W’ in (83), and supposing ” to have all values 
from n=0 to n=5, there results W= es x 7254, W’= 

1 W. 126915984 118 
4B xX 239122, whence Woa.Wa = 727992033 = 119 


nearly. ‘This is the probability that a verdict guilty, pro- 
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nounced by amajority of seven against five atleast, is correct. 
The probability of the same verdict being wrong, is there- 


fore zt, ; so that out of 119 verdicts, respecting which we 


know nothing else, than that seven at least of the jury con- 
curred in finding the accused guilty, we may expect one to 
be wrong, or that one person out of 119 so condemned will 
be innocent. 
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SECTION VIII. 


OF THE SOLUTION OF QUESTIONS INVOLVING LARGE 
NUMBERS. 


87. The probabilities of the different compound events 


which can result from the combination of any number of 
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simple events, E,, E,, E,, &c. being (13) measured respec- 
tively by the several terms of the developement of the mul- 
tinomial (p+q+7-+ &c.)*, the most probable of those com- 
pound events will be that which corresponds to the term 
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having the greatest numerical value. Let us consider the 
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case of two simple contrary events E and F, the proba- 
bilities of which are respectively p and q, and suppose the 
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number of occurrences to be 4. Neglecting the order of 
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occurrence, the different combinations, with their respec- 
tive probabilities, are the following : 
EEEE, EEEF, EEFF, EFFF, FFFF, 
p*, 4p?q,  Op*g®, 4pq®, — qt 
Now it is evident that the numerical values of these proba- 
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bilities depend on the ratio of p to q, as well as on the co- 


efficient by which they are multiplied, and that values may 
be given to p and gq, such that any one of the terms may be 
made the greatest or the least in the series. If we suppose 
p= and consequently p=3, g=4, (since p-+-g=1) the 


probabilities of the different cases become respectively 24 eV 
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whence it appears, that the most probable combination is 
that which corresponds to 6p?g?, or in which each of the 
simple events occurs twice, the probability of this combina- 
tion being 58;, while that of either of the simple events oc- 
curring four times in succession is only 7. 

When the number of trials is 5, the probabilities of the 
several cases are respectively 

Pp’, Sp*q, 10p?g*, 10p%9*, Spq*, 9°, 
which, when p=q, become 
39 35 42, 52) 3m 399 

so that there are two different combinations equally pro- 
bable, namely, that in which E occurs three times and F 
twice, and that in which E occurs twice and F three times ; 
and of the six possible combinations these two are the most 
probable, having in their favour a number of chances twice 
as great as the two cases in which one of the events occurs 
only once, and the other four times, and ten times greater 
than the two cases in which either of the simple events oc- 


curs in each of the five trials. 


From these two instances it may be inferred in general, “<’ 


that when / is an even number,, the most probable com- 
pound event is that of which the probability is represented 
by the middle term of the developement of (p-+-q)"; and 
that when / is an odd number, there are two compound 
events equally probable, and more probable than any other, 
namely, those corresponding to the terms which occupy the 
middle of the series, supposing in both cases p=q. This 
supposition gives (p+q)’=(1+1)"(3)’; therefore in the 
case in which / is an even number, the general expression 
for the greatest term is 

h(h—1)(h—2)......(h—3h + 1) (ay; 
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and when h is odd, the general expression for either of the 
two equal terms, which are greater than any of the other 
terms, is 
h(h—1)(h—2)......{h—4(A+ 1) 41} ay 
1 fO9S CP Eee Pana) a 
88. When p and g are unequal, the greatest term of the 


expansion of (p+q)" will not occupy the middle of the 
series, but its place may be found by comparing two con- 
secutive terms. Leth=m+zn. The general term of the 
series then becomes 
U2 Ponte eh 7 | oa 
[20S Teese CONS.Sh en ee 
and the term immediately preceding is 
182 SSR ee 


- Ps, 
1.2.3......(m-1)X1.2.3......(a—l) 


Dividing the first ‘of these by the second, we get for the 


wk 


quotient (m-+-1)q--np, which, therefore, is the ratio of two 
consecutive terms taken at any part of the series. If this 
ratio be greater than 1, the term which has been taken 
as the dividend is greater than the preceding one which 
has been taken as the divisor ; and it is evident that the 
terms must go on increasing, from the beginning of the se- 
ries, so long as the ratio in question is greater than 1. But 
if the ratio be less than 1, the preceding term is greater than 
the succeeding, and the terms will become less and less as 
they are nearer the end of the series. Let (m-+-1)q+-p=1; 
then, since p-+-q=1, and m+-n=A, we have n=(h-+1)q, 
and consequently the ratio of any term to the next preced- 
ing is greater or less than 1 according as 7 is less or 
greater than (A+-1)g. Now » is necessarily a whole num- 
ber; therefore if (4+ 1)gbeawholenumber, taken=(h-+ 1)q, 
and the two terms of the series given by the expansion 
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of (p-+-q)’, in which the exponents of q are x—1 and 2, will 
be equal to each other, and each greater than any other 
term of the series. But if (2-+-1)q be not a whole number, 
let (h4-1)qg—w be the nearest whole number /ess than 
(h4+-1)g, and make n=(h +1)q—z«; then the greatest term 
of the developement will be that in which the exponent of 


q is 2. 
Sincen=(h-+ 1)q-7,we have g=(n-+ 2) +(A-+1), whence 
n+x2 m+)1—x fete: N+ x 
_—1|— ——- = — her ga 3h 
Tn | hl Pion and therefore Aaa 


Now x is by hypothesis less than 1, therefore if m and x 
are large numbers, we have, very nearly, g:p=m:m; or, 
since m+n=h, m=hp, n=hq. It follows therefore, that 
the greatest term of the developement of the binomial 
(p-+q)’ is that in which the exponents of p and q are to each 
other in the ratio of p to q, or more nearly in that ratio 
than are any other two numbers whose sum is 4. In other 
words, the most probable combination of two simple events, 
E and F, in any number of trials, is that in which the num- 


ber of occurrences of E is to the number of occurrences of “7 


F in the ratio of their respective probabilities. 
89. In the same manner it may be shewn, that when 


there are more than two simple events, of which one must 


occur in every trial, the most probable result of any number ,/; 


of trials is that combination in which the number of repe- 
titions of each simple event is in proportion to its probabi- 
lity in a single trial. Thus, the probabilities of the simple 
events being respectively p, q, 7, &c. the most probable com- 
pound event is that whose probability is expressed by that 
term of the expansion of (ptqatr+ ke.) which has for 
its argument p"”, gq”, 7", &c. 

90. Having determined the form of the greatest term of 


ee 


— eee 


CMTS, RRM ee ret Rein ob wa a 


me ? e SS ee UE ae LT RAS Bees | 


—— 
iil on cain 
= 


132 SOLUTION OF QUESTIONS. 


the series, we have next to find a method of approximating 
to its numerical value ; for its coefficient containing the pro- 
duct of the natural numbers from 1 to / inclusive, its di- 
rect calculation becomes impracticable even when h is only 
a moderately large number. The theorem which gives the 
approximate value of this product is known by the name of 
Stirling's Theorem, having been discovered by that mathe- 
matician.- As its investigation is a matter of pure analysis, 
we shall not stop to give it here, but refer the reader to the 
Treatise on Differences and Series, by Sir John Herschel, 
in the translation of Lacroix’s Elementary Treatise on the 
Differential and Integral Calculus, p-568.! The theorem 
is as follows: Let # be any number, then 


] 1 : 
1.2.3......emate*/2ra(l+ 75- + sgn t &e-) 
where e is the number of which the Napierean logarithm 
is unit, or. the number 2°71828, and za the ratio of the cir- 
cumference of a circle to the diameter, or 3:14159. 

When « is a large number, the term divided by 122 be- 
comes very small, and the series within the brackets may be 
considered as equal to unity. In this case, then, the for- 
mula becomes 

1.2. 3......0= ae", / Irae, 
which gives a sufficient approximation in most cases. If, 
for example, z=1000, the result will be within a 12000th 
part of the truth. ane 


Now, let E and F be two events of such a nature that the _ 


one or the other must happen in every trial ; let p and qg be 


their respective probabilities, and P the probability that in a 


* Stirling’s investigation of the theorem, or rather of its equivalent, 


to find the sum of the logarithms of a series of numbers in arithme- , 
tical progression, is given in his Methodus Differentials, p. 135. 
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m-+-n=h trials, E will happen m times and F 2 times ; then 
by (12) we have /Anléja=o ) 

ESE Site teh tot 
TAPES ees 2 aod pes Lbs 


When m, m, and / are large numbers, the value of this 


ae 


coefficient may be computed from the above formula, which 


gives . 
1S OP (coed rer Vy ey 
1.2.8......m=m™e—™s/ Inm, rt 
1.2.3......m=n"e—"/ Inn, nt k 
whence d \ a ee i | 
a. Ate h std png (es, (-2) of h ve rt 2) tn § 
mnre—(™+n) / (2armn) m n 2rmn ° Me ae 


This expression represents any term of the series ( P+9). ee &> i 
The greatest term, which corresponds to the most probable | 
result, is (88) that in which m and 7 are to each other in i 
the ratio of p to g, or when m=/p, and n=hq. Let the : 
greatest term therefore be denoted by P,, that is to say, let 
P, be the chance of the most probable result of / trials, and 
we shall have : ( 

P.=V (h-+-2rmn), or P= (1-+2rhpq). : 
This last formula shews that the absolute probability of that 
combination which has the greatest number of chances in 


its favour becomes less and less as the number of trials is i | 


a. 


en Ags a 
MLE GAT aA ODE ERAS LARS OSB 


increased ; for the fraction 1+, to the square root of 


which the probability is proportional, diminishes as / is ir- 


--creased. 

a ~ 91. As an example, suppose a shilling to be tossed 100 
times in succession. In this case p=q=3, Ap=50, hg=50, 
and the most probable result of the trials is 50 times head 
and 50 times tail. .We have then A=100, m=650, and 
VW (h--2x2mn) =1~-4/(507) for the measure of the probabi- 
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lity that the event will happen in this way exactly. On cal- 
culation, this is found =.07979 ; whence it appears, that 
although 50 heads and 50 tails is a more probable result of 
100 trials than any other combination which can be named, 
its absolute probability is measured by a very small fraction. 
The probability of the contrary event, or that there will not 
be thrown 50 heads and 50 tails exactly, is1—.07979=.92021, 
so that the odds against the event are about 92 to 8, or 23 
to 2. Had the number of trials been 1000, the probability 
of 500 times head and 500 times tail exactly, though more 
likely to occur than any other combination, would have been 
found 1~—-/ (5002); that is to say, “10 times, or rather more 
than 3 times less than in the former case. In general, when 
the chances in favour of the simple events are equal, the pro- 
bability of the combination which is more likely to happen 
than any other, is inversely proportional to the square root of 
the number of trials. 

92. The formule in (90) enable us also to determine the 
ratio of the greatest term of the developement of (p+q)" 
to any other term of the series, and consequently the rela- 
tion of the probabilities of the different compound events. 
Let m:n:: p:q, whence m=hp and n=/q, and let P, de- 
note the probability that in / trials the event E will occur 
(m—zs) times, and the event F (n-+-2) times, the probabi- 
lities of the simple events E and F being respectively p and 
g: By (13) we have 


P 1 PA2 shan cot en ss h nae 
a 
|RSS aa (m—#) X1.2.3..1...(n4a)! 42 


which by (90) becomes 
pe hhe—hay (27h) 
* (m—a)ym—te—(m—z) 4/ Qa(m—a)x(n+ar)"+%e—(2+2),/ 2a(n+2) 


x p™—*g" t+; whence, substituting m+h for p, and x+h 
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for g, and leaving out the factors common to the numera- 


tor and denominator, we find, 
ae v4 (=) (m—a)—™t7-H(n 4-2)" pene”. 
Now log (m—x)—"t?-t= (—_m 4+«—4) log (m—w) ; and 
log (m—x) = log m— — — —, —Xe. 
therefore log (m—x)—™t? $= 
(—m + 2—4) log m—(—m-++-«x—4) (= + x oe sc.) 


whence, neglecting terms divided by m?, m>, &c., m being 
osed to be a large number in mes hb with 2, 


supp 
log (m—x)—™+2—-4=(—m 4- x —4) log m + x— 
g ( ) ( ++ :) 5 + aa +> = 3 
therefore, on passing to numbers, 
x2 a 


Cr—eye — m—mt2—4 x Ee — Im Ke I 5 


z 2 


; om x ¥ 
or, since e~ =1+ — &e. 
? + 2m a) 2.4m? a 
r 
m—x)—~" te =m" +2 —4 e Nera ae  Belporege \. 
( ) 2m } 


In like manner, by changing m into n, and x into —2, 


we get 
x2 


(NES eae Oma od ase eae i 
n 


and the second by 2”+?, we have 


x2 
ais oes veg. Di; xv 
4 a \—m-- t— 97 Nk moe —s od 
(m—x) x m"—* =m-*te (1 he ‘i 
r2 


(n4a)-" te K n+? =n-} aes = aa . ), 
n 


~ 


Multiplying the first of these two expressions by m~", 
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whence, substituting these values in that of P,, and ne- 
glecting the quantity divided by mz, 
h pa LAL h By ee 
r= (= ) Pen eerie (ea (amy 
ag The term of the series (p+q)" which corresponds to this _ 
| | value of P, is that which is 2 places to the right ,of the (4 KRY 
greatest term; and it has been shewn, (90), that the great- 
est term has for its expression W(h+-2nmm) ; therefore the 
greatest term being denoted, as before, by P,, and the term 
which comes after it # places by P,, we have 


a 


| ier —Pp Oe? <2mn, ¢ at 
| ti i that is to say, the probability the event E will hone m 
| iF if times and fail times in m + x trials, is to the probability 
heay Welt ih ; . : ate : : 
1 t ' 7 of its happening (m—zx) times and failing (n+4-x) times in 
i ' the ratio of 1 to e—h#? +2mn, c 


Since the numbers m and 7 enter symmetrically into the 
i expression ¢—?°+2m, it is evident that the result would 
2 

1 


1 have been the same if, instead of seeking the ratio of the 


ors emt aa 


re ee ee nc 


eta 


greatest term to that which succeeds it by x places, we had 
sought the ratio of the greatest term to that which precedes 


i a oe alee ee ee 
RO RE a ES 


it by x places. Hence if the most probable result of m--n 
trials be that E will happen m times and fail » times, the’ 
probability that it will happen m—za times and fail N+-xX 
times is the same as the probability that it will happen m +2 
times and fail n—a times. 
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~ The following example will suffice to shew the applica- 
tion of the formula: A die is thrown 6000 times, required 
the probability that the number of aces turned up will be 
exactly 960? 

Here p, the chance of throwing ace, is > 9=2, and 
h=6000; whence m=hp=1000, and n=hq=5000. We 
have first to find P,, the chance of the most probable result, 


week aro + 


— A ae ae a 


Jeep peniine a t 
— 
Sn elses RN eT ERISA EE A Se SEL SE 
. 


oe eee 


es 


* 


INVOLVING LARGE NUMBERS. 137 


ee 
ee 


or of 1000 aces. By (90), P,=W(A+2mmn); whence, 
substituting the above values, Pp=3 + (5000 X 3.14159). 
On performing the operation indicated , by the logarithmic 
tables, we get log P,==8.14050, whence P0138: 

The calculation of e—***2™ is as follows: Assumé,’ © ui 
—hxe?+~2mn. We have r=1000—960—40. WT? 


log 40=1.60206 
2 


a nt er ee rn ~— 


enemy a 


3.20412 
log A= log 6600= 3.77815 


log ha? = 6.98227 
log 2mn= log 10,000,000=7 


log #?==9.98227 
log e==.43429, log 43429=9.63778 


log (@X 43429 )=9.62005 

t? x 434292? log e= .41692 
_#? log e=9.58308 

add log P,=8.14050 


log P,=7.72358 
therefore P,=.0053, which is the chance of 960 aces ex- 
actly. The odds against this event are therefore 9947 to 
53, or nearly 188 to l. 

93. When h, m, and x are large numbers, and 2# is small, 
the exponential e—"*** 2 differs little from unity, and it de- 
creases slowly as x increases, so long as x is small in compa- 
rison of m and n. Suppose m=n and r=4/ m, it becomes ». 

1 1 on 
“e 27182818 


10th term before or after the greatest would still exceed the 


= 


so that if we assume m=100, the’ *"* si af 


3d part of the greatest. But when a becomes greater than 
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/m or 4/n the exponential, and consequently also the terms 
which are multiplied by it, begin to diminish with great 
rapidity, and the diminution is more rapid as x increases. Cm 
Ifm=n= 100, and x=50, then the exponent. hz? —2mn=25, 6¢ 
so that e—%*?+2mn, —] 5, a quantity witole is altogether 
insensible, We may therefore conclude generally that when 
his a large number, the principal terms of the developement 
of (p-+-q)" are those which are near the greatest term, and 
that h may be taken so large that the terms towards the 
beginning or end of the series may at length become smaller 
than any assignable quantity. 

94. From the proposition which has now been demon- 
strated it follows, that although the probability of that par- 
ticular compound event which has the greatest number of 
chances in its favour is very small when the number of trials 
is great, yet on account of the rapid diminution of the terms 
towards the beginning‘and end of the series, the sum of acom- 
paratively small number of terms taken on both sides of the 
greatest, may be very much greater than all the remaining 
terms of the series; and, consequently, there will bea very 
great probability that the compound event will be repre- 
sented by one or other of those terms. This consideration 
leads us to one of the most important questions in the theory, 
namely, to determine the probability that in a large number 
of trials, h, an event E, which must either happen or fail in 
each trial, and of which the chance of happening in any 
trial isp, will happen not less than 4p—Zd times, and not 
oftener than hp+Z times; or, making hp=m, hg=n, to de- 
termine the probability that the number of occurrences of 
E will be included between the limits m=/. 

Let x be any number between 0 and 7. Then (92) the 
probability that E will occur (m—z) times and fail (n-+- x) 
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times is P, =P,e—**= 2""(where Pp=W(h--27mn). Nowif 
in this expression we make x successively equal to each of the 
numbers0, 1, 2,...d, we shall have the respective probabilities 


of E happening m, m—1, m—2,......m—Z times in / trials ; 


and the sum of these probabilities will be the probability that — 


E happens not oftener than m times, and not seldomer than 
m—TI times. The same suppositions with respect to 2 will 
give the probabilitiesof E happening m,m-+- 1, m-+-2,. ml 
times, the sum of which will be the probability that E happens 
not seldomer than m times, and noé¢ oftener than m--/ times. 
Adding, therefore, those two sums, and deducting P, the pro- 
bility which corresponds to z=0, on account of its being in- 
cluded in each sum, and therefore having been counted 
twice, the result will be the sum of the terms of the binomial 
(p+q)" comprised between, and including, the two terms 
of which the first has for a factor p"+’, and the last p™—’, 
and will therefore express the probability that the number of 
occurrences of E will fall within the limits m=k/. Let 
this probability be denoted by R, and let SP, represent the 
sum of all the values of P, obtained by substituting suc- 
cessively 0, 1, 2, 3,...2 for w, we then have R=2SP,—P,, 


whence, writing for P, and P,, their values, 


R=28,/ (== Je pe ee 


95. In order to find an approximate value of this expres- 


Qrmn Qrmn 


sion we must have recourse to a formula first given by Euler 
for converting sums of the kind denoted by S into definite 
integrals (for which see Lacroix, Traité du Caleul Différen- 
tiel et Inté gral, _tom. ii. p. 136, or Herschel’s Treatise on 
Differ inch p- "613). Assuming wu to denote a function of 


x, the formula is as follows: 
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Sux fudet wu SUR TRE TE see 6 de + &e. + coms 
du Pha 


On making u= pip eke s2mn, we find —= — 
dx mn 


, E—hr2>2mn ; therefore, if we suppose x to be not greater 
than 4/m or 4/n, this differential coefficient is of the order 
1+-h, (as may be easily shewn by substituting hp for m, and 
hq for n), and may be rejected, since / is supposed to be a 
very large number. The above equation therefore becomes 


SP,=P, fe? emnda +. dP oe—ha2= 2mn 41 constant 5 


and on supposing x=0 this gives O—=—4P,+ constant, 
therefore the constant is equal to $P,, and we have 


SP, =P fom "itd: 1p AEE 2P,. 


Assume eR Hh. 200), whence dt=-dny gee 
substitute these in the above equation, and it becomes by 
reason of Pp=/(h-+-27mn), 

1 9g ri 9 
SP.= 7 edt 4-4P,e-? +P 
whence, from the equation R=2SP,—P,, we obtain 


| R= = edt +- P,e-®. 


The integral in this expression must be taken between the 
limits a= and xl. ,<When «#0 we have also t=0, and 
when wel, then t=Ly// (h--2mn) ; therefore assuming 7 for 
the limiting value of é, that is, making ORE 8 (A-—2mn), and 
therefore (=r4/(2mn—h), there results 
pe “h "e-Pdt 4. Poe 7 
/ x J O 


for the probability that the number of occurrences of E will 


fall between m==74/(2mn—h); or, replacing m and n by 
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hp and hq, the probability that the number of occurrences 
of E will fall within the limits /po_74/(2/p 7), or be equal 
to one of those limits. 

This expression for R has been found by neglecting 
quantities of the order of smallness 1+; consequently 
the greater the value of A the more nearly it approaches to 
accuracy, but it is only rigorously true when A is infinite. 

96. The integral fe-” dt is computedas follows. Develop- 
ing the exponential e—* in a series of the ascending powers of 
é?, and integrating the successive terms between the limits 


t==0 and tr, we find 


ff "e-2dt —=T— hy ++ ae -- Pee iT &e. $ 
0 Bosh wipes Lp anos ; 
a series which converges rapidly when 7 is less than unity. 
In the contrary case, however, or when 7 is greater than 
unity, the series is divergent, and it is necessary to proceed 
by a different method. Let the factor e—* be multiplied 


and divided by ¢; we have then 


1 
fmritaf iat 


and on integrating by parts 


] ev? l 
—e—?tdt——_—__— af = Gn SOL 
4 t 2t J t3 


Repeating the same process on the last integral, and so 
on with the last after each succeeding integration, the fol- 
lowing series is obtained, 

‘ at? 2. 
Of tata \1—sa+ eee oe se | ; 
When ¢= infinity the right hand side of this equation be- 
comes 0; whence between the limits fr and ¢= infinity, 
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a series which converges very ae when r is greater 
than unity. Now the value of a definite integral between 
0 and infinity is obviously equal to its two parts, of which 
the first is taken between 0 and 7, and the second between 
r and infinity; that is to say, 


: 00 a0 
S; e—? dt iL, ee di -f. Cat: 
0 0 T 


But Bf edt is well known! to have for its Velie © 
oO o*, ~ 4 4 


1/7, thefefore PCA YY OW 


°- = GO 
a e—Pdt=4,/1— f. e—” dt, 


so that the integral may be computed from either of the 
above series, according as 7 is less or greater than 1. 

The integral f'e—“dt is of great importance in the higher 
mathematics. It occurs in the investigation of the path of 
aray of light through the atmosphere, and of the law of 
the diffusion of heat in the interior of solid bodies, as well 
as in the determination of the degree of reliance that may 
be placed on the results of astronomical observations, and 
generally in most of the more difficult and important ap- 
plications of the theory of probabilities. A table of its 
values from ¢=0 to =3, for intervals each —-01, was given 
by Kramp, at the end of his Analyse des Refractions Astro- 


700 
1 The formula S e—dt=1,/= is ascribed by Gauss ( Theoria 
0 
Motus Corporum Ceelestium, p. 212,) to Laplace. On making 


ay 
e—t*—z, the integral is transformed into sf ff de( 0g - ) between 


the. limits z=0 and z=1, the value of which =14/2, had been 
given by Euler, long before, in the Petersburg Memoirs. See Le- 
gendre, Exercises du Calcul Intégral, tom. i. p. 301. 
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nomiques, Strasburg, 1799. In the Berliner Astronomisches 
Jahrbuch for 1834, there is also a table of its values from 
t=0 to ¢==2 (for the same intervals) multiplied by 2—,/z, 
with their first and second differences, for the purpose of fa- 
cilitating interpolation. This last table, which appears to 
have been derived from that of Kramp, and which is imme- 
diately applicable in the calculation of the probability R, 
we have extended to ¢=3, and given at the end of the pre- 
sent article. As the function which is thus tabulated will 
occur frequently in what follows, we shall in future, for con- 
venience in printing, denote it by ©, that is to say, we shall 
assume 


the two forms being equivalent in consequence of the above 


equation. 

97. Some very important conclusions follow immediately 
from the formula in(95). The quantity R denotes the pro- 
bability that in a very great number of trials h, the event 
E, of which the a priori probability in any trial is p, will 
occur not seldomer than hp—/ times, and not oftener than 
hp +-/ times, or that the number of its occurrences will be 
included between the limits hp=&/, or at least be equal to 
one of those limits. Hence R also denotes the probability 
that the ratio of the occurrences of E to the whole number 
of trials, will be included within the limits po-/~h. We 
have assumed, r=/,/(h-+-2mmn) ; but m=/p and n=hq; 
therefore r=/--4/(2hpq), whence l=r/(2hpq), and con- 
sequently /~h=r/(2pq--h). Now, if we suppose r to be 
constant, so that the probability expressed by R may remain 


the same, then p and g being given, Z is proportional to 
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the square root of h, and consequently the greater the 
number of trials, the smaller w ill /be in proportion to that 
number. Thus, if the number of trials be 1000, and we 


have a given probability R that the number of occurrences 


> of E will not differ more than 10 from the number which is 


the most, probable of all (that is, from 1000 p), then if we 
take 100,000 trials, we shall have the same probability R 
that the number of occurrences of E will not differ more than 
10 X 4/100=100 from the most probable number. But 
a difference of 10 in 1000 is 1-100th of the whole, whilst a dif- 
ference of 100 in 100,000 is 1-1000th of the whole, and thus 
the ratio of J to A becomes smaller and smaller, or the ratio 
of the occurrences of E to the whole number of trials ap- 
proaches nearer and nearer to p, as the number of trials is 
increased ; and the experiments may be repeated until the 
difference between p and p=t/—h, in respect of a given 
probability R which may be as great as we please, shall 
be less than any assignable quantity. 

If, on the other hand, we suppose /--/ to be constant, 
then 7 is proportional to the square root of the number of 
trials. But as 7 increases, ©, and consequently R, approaches 
nearer and nearer to unity, (and it may be seen, by referring 
to the table, that it is only necessary to have r=3 in order 
to have ©=:9999779) ; whence the number of trials 4 may 
always be increased until we obtain a probability approach- 
ing as nearly to certainty as we please, that the number of 
occurrences of E will be comprised within the given limits 
(hp==l); or, which is the same thing, that the ratio of the 
number of occurrences of E to the whole number of trials, 
shall not differ from p, the probability of E in a single trial, 
more than a given quantity. /+A which may be less than 
any assigned fraction.” This is the celebrated theorem 
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which was demonstrated by James Bernoulli in the Ars 
Conjectandi. 

98. ‘The application of the preceding results to numeri- 
cal examples, is rendered extremely easy by means of the 
table of the values of ©. From the formula in (95) we 
have the probability 

=e+P.¢-72 | 

that the occurrences of E in A trials will fall within the | 
limits Ap=e/, the relation between / and r being given by 
the equation (=74/(2hpq). If, therefore, we suppose J to 
be given, r becomes known, and the corresponding value a 
of © is found from the table; and, conversely, if © be as- 


sumed, 7 is given by the table, whence the corresponding 4 
limits 7 are deduced. With respect to the quantity P,e-’, wT e ' 


ve may observe that it denotes the probability that the 2 oy 
number of occurrences of the event E will be hp + Yor hp—t u// L, “SHA 
precisely (92), and is therefore always a very small fraction | 
when / is a large number (90). It may be regarded as a ie Hl 


correction of ©, which in most cases might be omitted with- 
out sensibly affecting the result; but when & is not very, , 7~ 
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} 
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large, or J is a small number, it becomes necessary to take 
it into account. In such cases its value may be computed~ : 

directly as in the example in (92); but this labour may be . 
avoided by increasing 7, so as to include it within the | 
limits of the integral @. Thus, let R be the probability | 
that the number of arrivals of E will be included within | | 
the limits 4px, and R’ the probability of the limits be- 
ing Ap==(v+1), and let @ and ©’ be respectively the 
correspondiug values of the integral. We have then, 


giving P, the same signification as in (92), the two equa- - 
tions 
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7 


and the difference R’—R of these two probabilities is ob- 
viously the double of the probability that the result of the 
trials will be either (Ap+#4-1) times E, or (Ap—ax—1) 
times E, exactly. But the chance of either of these events 
being P,4;, we have therefore R’—R=2P,4;. Now, when 
h is large, P, and P,4, are very small, and very nearly equal 
to each other, (their difference is in fact of the order of quan- 
tities omitted); hence R’—R=0©’—®, and also 2P,4;=2P,, 
and consequently ©’ —@=2P,, or P, =3(0’—@). Substi- 
tuting this valueof P, inthe equation R=e + P,, weget R= 
(0’+ 0); so that if we take from the table the values of 0’ 
and © corresponding to 7 and /+-1, half their sumwill give R. 
But as the interval between ©’ and © in the table is always 


small, half their sum will not differ sensibly from the value / 


of © corresponding to 7+4, whence this value of © is. 


equal to R, and we have the following rule for determining 
the limits corresponding to a given probability, or vice 
VETSA :— ae mre, f gees 


When the limits are assumed, find + from the equation 


14+1=7/(2hpq); then the value of © in the table, corre- 7" 


sponding to r is the probability that in / trials the number 
of occurrences of the event E, the chance of which in a sin- 


gle trial is p, will lie within the limits Ap=/ both inclusive. 


Conversely, when © is assumed, find the corresponding va= * 
lue of 7 in the table, by means of which the limit Z will be ~ 
given by the equation /4+-4=7V/(2hpq). It is obvious, that ™/~ 
if the limit Z and the probability © be both assumed, then 
-h may be determined from the same equation, 


99. We will now give some examples of the application 


of the preceding formule. 


Suppose p=q=}, and h=200, and let it be proposed to 
assign the limits within which there is a probability =} 
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that the number of occurrences of E will fall. In this case 
the equation 1+ 3=r4/(2hpq) becomes /4 5==r/ 100= 10r. 
Now, it is easily found from the table that for e==4 we have 
r=:4769, whence J+ }==4°769, and l=4:269. ~On tossing 
a shilling 200 times, it is therefore ‘more thar an even wager 
that head will turn up not seldomer than 935 times, and not 
eftener than 105 times. : | Po 

‘Suppose p=g=4, /=3600, and letit be proposed toassign 
the probability that the number of occurrences,of E will not 
exceed the limits’ 1800-30. In this cA8evthe equation 
l4+45=71,/(2hpq) becomes 30°5=1o/ (2 X 900) =30r/ 2, 
whence r= 30°5-~ 304/2="7189;. and. the table gives 
e=-6907=2% nearly. Hence in tossing a shilling 3600 
times, the odds are 28 to 13 that head will not turn up 
oftener than 1800-4 30=1830 times, nor seldomer than 1806 
__30=1770 times. Neglecting the second term of R (95) 
and taking simply /= bd;, the table gives 6='6827, which . 
is the solution given by Demoivre, p. 245. 

Suppose p=}, q=&, and let it be proposed to determine 
how many trials must be made in order that it may be one 
to one that the number of occurrences of E. will not differ 
more than 10 from the most probable number. 

For e=} we have r= 4/69; therefore the equation 
J-4-1=7V/ (2hpq) becomes 10:5 —="4769V/(1 04-36), whence 
h=3-6(10-5 +-4769)?. Oncomputing this formula A isfound 
17452. Say 1746, } of which is 291; and at follows that 


ifa die be thrown 1746 times it is an even wager that the 


“2” number of aces will fall between 291-10, that is,” be- 


tween 281 and 301, or be equal to one of those numbers. 
In (92) we found the probability to be :0053, that in 
/ 6000 throws of a die the number of aces will be exactly 
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960. Let it now be proposed to assign the probability ©, 
that in 6000 throws the number of aces will lie between 
960 and 1040, that is, between 10004=40. Here h=6000, 
= 9= 3, and 40; the equation of the limits therefore 
becomes 40-5==1,4/(10000+6), whence ™='405 4/6992, 
corresponding to which the table gives @=:8394. 

The following question is discussed by Nicolas Ber- 
noulli in the Appendix to Montmort’s Analyse des Jeux de 
Hazard, and is noticed by Demoivre and Laplace. From 
the observations of the births of both sexes in London dur- 
ing 82 years (from 1629 to 1711) it was found that the aver- 
age number of children annually born in London, was about 
14,000, and the ratio of the number of males to that of fe- 
males, was nearly as 18 to 17, the average number of male 
births being 7200, and of female births 6800. In the year 
in which the greatest difference from this ratio took place, 
the actual numbers were 7037 males and 6963 females, so 
that the difference from the average amounted to 163. 
Assuming, then, the comparative facility of male and female 
births to be as 18 to 17, required the probability that out of 
14000 children born, the number of malesshall not be greater 
than 7363, nor less than 7037: 

This question is evidently equivalent to the following :— 
Let 14000 dice, each having 35 faces, 18 white and 17 
black, be thrown ; what is the probability that the number 
of white faces turned up, will be comprised between the 
limits 7200-163. We have therefore h=1400, p=18 


G=3%: =163, and the formula /-+-1—7,/(2hpq) becomes 
163.5 =74/(2 x 14000 x 18 X 17)-+35, whence r= 1-955. 
The corresponding value of @ is found from the table—=9943, 


which is the probability that the number of white faces shall 


Sees Ss Se 
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not be greater than 7363, nor less than 7037. _The odds 
in favour of the event are therefore 9943 to 57, or about 
175 to l. > 

100. We now proceed to consider the case in which the 


probabilities of the simple events are not known, @ priort, 


but inferred from the results of experience. It was shewn ~ 


in (52) that the probability 1 of an event happening 2’ 
times, and failing ’ times in A’ trials, (A'=m’ +n’), when 
it has been observed to happen m times, and fail 2 times in 


h previous trials, is expressed by this equation 


[m+m' lin+-n'][h+1] 
[min j[h+A’+1] ; 


Now, when m, n; m’, n’, are large numbers, an approxi- 


l= 


mate value of I, more accurate in proportion as those 
numbers become larger, is obtained from Stirling’s theorem 
(90), which for any number 2 gives Ce ]—are—*)/ (27x). 
Applying the theorem therefore to the expressions within 
the brackets in the above equation, and assuming 
rs h+1 (m+m’)(n+n)(A+1) 
K=-—_ ni haemuonen  rd aa ig oa 
h+h'+1 mn(h +h’ +-1) 
we obtain, in consequence of m-+--n=A, 
gm 4-m/ yn (n +n’ rth +1)" 
Kat.” 
mn” (hh! 4-1 )r+ 
Let m’=6m, n/=6n, and consequently 4’ =6h; then taking 
hh fee (h+-1)" 
(h4h’)rtr (hh! + 1)err 


out sensible error, since / is by supposition a large num- 


? 


I= 


(which may be done with- 


ber,) the equation becomes 


yd 4 Oymtmn(1-d)rrr hi | 
ae mn” ( 1+6)rt" s! 


or, since m+n2=A, m’ +m =", 
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AY NRPS 
Making the same substitutiens in the expression denoted 
by K, we get, after reduction, K=] + /(1+6); whence, 


il VU’ m\m n\n 
ray: rene &. ; 


The value of 1 now found, is the probability that in a 


hh ( ] = Gyre 


future series of trials the ratio of the occurrences of E to 
those of F will be the same as in the preceding trials, which 
are supposed to have been very numerous. If the chances 
of E and F had been given a priori equal to mh and 
nh respectively, the probability of m’ times E, and x’ 
times F in m’+7’ future trials would have been P— 


u(z)" (=) by (12) ; hence (since m’+-h’=m—~h and 


n'—h'=n--h), the relation between the probability P, of 
that combination of simple events which has the greatest 
number of chances in its favour, when the chances of the 
simple events are known a priori, and the probability of 
the same combination when the chances of the simple events 
are only presumed from previous trials, is expressed by 
this equation, 


=P? +-4/(1 +0). 


101. When A’ is very small in comparison of h, 6 be- 


comes a very small fraction, and may be neglected, and we 
have then N=P,. But when /’ is a number comparable 
with /, 11 is less than P,; and it diminishes rapidly when 6 
exceeds 1. The reason of this is obvious. H the con- 
tents of the urn are not known a.priori, however numerous 


the trials may have been there is only a presumption that the 


chance of drawing a white ball in a single trial is measured 
by m+/; whereas, in the ease of the ratio of the balls being 
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previously known, the measure of the probability is cer- 
tain. As an instance of the manner in which the proba- 
pility of an assigned series of future events diminishes, 
when the probabilities of the simple events are inferred 
from experience, let us suppose h’=h, whence 6=1, and 
consequently 1=P,+/2=7071 x P, Nowit was shewn 
in (91) that if a ball be drawn at random 100 times from 
an urn which contains an equal number of black and white 
balls, the probability P,, that the result will be 50 white 
balls, and 50 black, precisely, is -07979. It follows there- 
fore, that if the contents of the urn be unknown, and 
we can only judge of the relative numbers of the two sorts 
of balls it contains from having observed that in 100 trials 
there have been drawn 50 white balls and 50 black, the 
probability 1 of that combination in 100 future trials, be- 
comes 07979 X°7071=3 05642. %*: $ ied » pr 
102. The result obtained in (100) enables us to de- 
termine the probability that the number of occurrences of 
E in /’ future trials, will not differ in excess or defect from 
the most probable number, by more than a certain given 
number J. It has been shewn (95) that in the case of the 


probabilities p and q of the simple events being given @ 


priori, if we determine 7 from the equation /=rv (2hp7),, 


the formula 

R=04V(1 -Inhpq)je—* 
gives the probability R that m will be comprised within the 
limits hp=terV/(2hpq)s or, dividing by h, the probability 
that the ratio of m to / will be comprised within the limits 
poerv (2pq--h)- Conversely !, whenpandqare not known, 


1 This inference, though admitted by both Laplace and Poisson, 
is not strictly correct. In a paper published in the Transactions of 
the Cambridge Philosophical Society, (vol. vi- part iii.) Mr. De Mor- 
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‘that have been rejected in the approximations, 
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but the event E has been observed to happen m times ink 
trials, then 


R=0-+-(h--2mn)e-™ fi? 
gives the probability R that Pp is comprised within the limits 


m ve 2mn ps 
h h h 


These limits approach more nearly to each other as h in- 
creases; and when his a large number, the ratios M321 


° . vA 
2 -h maybe assumed, without sensible error, as the chances Ug 3 


of I and F in computing the probable result of a future 
series of h’ trials, provided, however, that h’ (though abso- 


lutely a large number) be small relatively tof. When this_ 


A 


pete 


\i « 
j 


i, 


condition is not fulfilled, the assumption of m-+-h andn——-h 


as the a priori chances of E and F, might lead to consi- 
derable error; but an approximation to the limits corre- 
sponding to a given value.of R may be obtained from the 
following considerations :— 
Suppose a large number / of events to have been observ- 
‘ed, and that the result of the observation gave m times E 
and m times F. Let a new series of j’ trials be made, and 


suppose that in this new series p is the real chance of E 


gan has shewn by a direet analysis that in the case of p and gq not 
being known a priori, but made equal to the observed ratios mh, 
n--h, the presumption of the true value of p lying within the limits 


: ; : I —r? 
stated in the text is not, as there inferred, O + ct 


——- @ 


V (2ahpq) ‘ 
13p?—13 | an : ; 
but aol Eg niet a hee last correetion to © is smaller 
ChpqVv « 


than the former, and being divided by h, is of the order of quantities 


It is right to state 
that the method of simplifying the calculation of R in the direct case, 
by taking the integral © between limits corresponding to /+-4 instead 
of J, is noticed, for the first time so far as we are aware, by Mr. De 


Morgan in the same paper. 
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and g of F; we have then a given probability R that 
the number of occurrences of E will fall within the limits 
h’pserV (2h'pq). Now, for p and q substitute the ratios 
observed in the first set of experiments, namely, m--/A and 
nh, and the limits corresponding to R become 
ye 
a —— 5 V(2h’mn), 

which, therefore, are the true limits on the hypothesis that 
the chance of E in a single trial is m+. But as this 
chance is not certain, but only presumed, the limits require 
to be extended in order that R may preserve the same va- 
lue. Confining our attention to ©, the first term of the 


expression for R (the second may be disregarded in the pre- 
sent approximation), let 4’==m’ 4-n! and m’: n’=m : n, then 
© is the sum of the terms of the binomial (p+q)” from that 
in which the exponent of p is m’4J/ to that in which the 
exponent is m’/—J. Now, when p and g are given a prior?, 
the chance of m’ times E and n’ times F in A’ trials is P, ; 
and when p and qg are only presumed from the results of 
previous trials, the chance of the same combination is 113 
and (100) 1 is less than P, in the ratio of 1 to V/(1+6). In 
like manner, the chance of each of the other combinations 
of E. and F included in the integral © will be less in the 
case of p and g presumed, than in the case of pand q given, 
in the same ratio of 1 to ./(1+6). But it has been seen 
(93) that when /’ is a large number, the terms of the de- 
velopement of (p-++q)” which are nearest the greatest term, 
diminish at first very slowly; and, further, that only a small 
number of terms on. each side of the greatest are required 
to be taken, since Z is less than 4/m’ or /”’ (95); we may 
therefore, without sensible error, assume © to be proportion- 
al to the number of terms included in the summation, or 
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that the value of © will not be changed:if we include in the 
summation a number of terms greater in proportion as the 
value of each individual term isless. Hence it follows that 
the limits must be increased in the ratio of 4/ (1+6) to l, 
and the value of © corresponding to r will give the proba- 
bility that the number of events E, in h’ future trials, will 
be included between 


Bees / (2h'mn(1 +46)). 
h h 

103. The following question may be proposed as an ex- 
ample of the application of the last formula. Out of a given 
number: of individuals taken at the age A, it has been ob- 
served that m are alive at the age A+-a ; required the pro- 
bability that out of 4’ other individuals taken at the same age 
A the number who survive at the age A-La will be includ- 
ed between m'=tl, the ratio of m’ to h’-being the.same as 
that of m to h. 


To solve this question, we have to find + from the 
equation Z= ; /(2h’mn(1+6)); and the corresponding 


value of © in the table, will give the required probability.. 

From the table given in the article MorTatrry, vol. xv. 
p- 555, it appears that out of 5642 individuals taken at the 
age 30, the number surviving at the age 50, according to 
the Carlisle Table, is 4397. Taking those numbers as an 
example, we have 5642, m=—=4397, m=1245; and as- 
suming also 4’ 5642, whence ¢=1 and V(14+0)=4/2, 
the equation of the limits becomes /—=r x 62°30, Let it be 
proposed to determine Z from the condition ©=}. In this 
ease the table gives 7=:4769, and we have consequently 
—=29:7. Hence it appears, that if it has been observed 
that of 5642 individuals taken at the age of 30, 1245. die 
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before reaching the age of 50, it is an even wager that out of 
5642 other individuals also taken at the age of 30, and sub- 
jected to the same chances of mortality, the number who die 
before reaching the age of 50 will lie between 1245-30, 
that is, between 1215 and 1275. & phpeat 4 

104. The following experiment recorded by Buffon, in 
his Arithmetique Morale, affords an example of the ap- 
plication of the preceding formule to the determination 


of the probable existence of a physical cause from the 


results of a large number of observations. A piece of © 


money was tossed 4040 times successively, and the result 
was head 2048 times, and tail 1992 times. Supposing the 
piece to have been perfectly symmetrical, the most pro- 
bable result would have been the same_number-of heads 
and tails. Let it now be proposed to assign the probability 
afforded by the experiment that the piece was not symme- 
trical, and that its form or physical structure was such as 
to render head an event, a priori, more probable than tail. 

In this case A=4040, m—=2048, n=1992; and by (102) 
we have the probability R (or ©, neglecting the correc- 
tion) that p, the unknown chance of head, is comprised 


T 2mn m 2048 
7 Be 
a Bis ae h ~ 4040 


between the limits moa 
h h 
r s2mn 

i a ee 
assume + X.011124==.00693, we shall have the probability 
© that p is comprised between the limits .50693=&.00693, 
that is, between two limits of which the least is .5, or one- 
half. This assumption gives 7=.00693 --.011124—=.623 s. 
and the corresponding value of © is found from the table 
—.62170. Now if p lie between the above limits, its value: 


is evidently greater than 4; but the probability of its lying: 


=.50693, and r X .0111243 therefore if we 
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Baie I between those limits is not the whole probability that p is 
ie BOE IE! : . 
wig reater than 1; for there is a chance of its exceeding the 
ti i th g 2 o 
1 greatest limit, in which case also its value will be greater 
nf ? than §. The probability that p is not comprised between 


the assumed limits is 1—.62170 =.37830; and if it is not 
comprised between these limits, there is an equal chance of 
its being greater,than the greatest limit, or less than the least; 
the probability of its exceeding the greatest limit is conse- 


| quently 3 X .37830=.18915. Hence the whole probability 
u : that pis greater than .5, or that the chance of head is 
i | greater than that of tail is .62170-+.18915=.81085; and 
uy | the odds are therefore 81 to 19, or rather more than 4 to l 
iH that the piece was not perfectly symmetrical. 
i 105. The formule which have been demonstrated in the 
a present section are immediately applicable to the determina- 
it a | tion of the probable limits of the gain or loss which may 
t a arise from undertaking a great number of risks with a given 


expectation in respect of each. The following question has 


important practical applications. A is interested in a great 


number of similar enterprises, in each of which E or F must 
necessarily happen. When E happens he receives the sum 
a, and when I* happens he pays the sum 8; required the 
probability that his gain or loss shall be comprised within 
given limits ? 

Let p be the chance of the event EB, ¢ that of F, and h 
the number of entérprises. Suppose E happens m times, 
and IF’ times; the sum to be received will be ma, and the 
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i 
' | sum to be paid will be 8, and therefore his gain. will be 
Hd ; ma—np. Let m=hp, n=hq, then m times E and n times: 
ii | Fis the most probable result, and in this case the gain 
i i ma—n3 becomesh(pa—q3). Find + froml4-L=rV (2hp7), 
ti then (98) @ is the probability that the. number of occur- 
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rences of E will lie between the limits /pa=/.. But if E 
happens Ap—/ times, and consequently F hq+/ times, the 
corresponding benefit is (hp—l)a—(hq + l)8=h( pa—q3)— 
Ua+ 8); and if E happens hp+/ times, and F hq—/ times, 
the benefit is (hp +Da—(hq—l)B=h(pa—q3) + a-+8) s 
whence @ is the probability that his gain, that is, the diffe- 
rence between what he receives and what he pays, will be in- 
cluded within the limits h(pa—q3)==/(a +8) both inclusive. 

106. The following conclusions follow immediately from 
this solution. 

(1). If pa be greater than q3, so that ‘A has a mathema- 
tical advantage (however small) in each risk, the risk may 
be repeated a sufficient number of times, or 2 may be taken 
a sufficiently high number, to give a probability as nearly 
equal to certainty as we please, that A’s gain shall exceed 
any given sum, however great. 

(2). Let there be two players A and B, whose chances 
of gaining a game are respectively p and q, and let 8 be 
the sum staked upon each game by A, and a the sum staked 
by B, then pa is the mathematical expectation of A in re- 
spect of a single game, and g8 that of B; and if pa be 
greater than q3 (however small the difference) the game 
may be repeated so often as to give rise to a probability 
approaching as nearly to certainty as we please, that A’s 
gain shall become equal to the whole of B’s capital, and, 
consequently, that B will be ruined. 

(3). If the mathematical expectations of the two players 
be equal, then pa—q3=0, and the most probable individual 
result of a large number of games, is that the gains and losses 
on either side shall be thesame. Butif/besupposed constant, 
then r is inversely proportional to”, and consequently the 
game may be repeated until ©, the probability that the 
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gain or loss ((a+-8) shall be comprised within given limits, 
shall become as small as we please. Hence 1—®, the pro- 
bability that the gain or loss shall zot be comprised within 
given limits, may be rendered as great as we please ;. and it 
follows that although the play: may be on:terms of perfect 
equality, it may be continued until a probability shall be 
obtained, approaching as nearly to certainty as we please, 
that one of the two players shall be ruined. 

(4). The number of games which must be played, to 
afford a given amount of probability that one of the parties 
shall lose the whole of his fortune, depends on the magni- 
tude of the stakes (a+-8); but whether the stakes be large 
er small, the final result is the same. When the stakes 
are small, a greater number of games must be played. 

107. As an example of this class of problems, we may 
take the following question: A and B engage in play 
with equal chances of winning, and stake five sovereigns on 
each game; how many games must they undertake to play 
in order that it may be two to one that one of them shall 
lose at least 100 sovereigns ? 

Here p=3, q=4, a=5, 8B=5, and 1 (a4 8)=100, whence 
l=10. The equation /+-4=14/(2hpq) therefore becomes 
10‘5=r/(h+2), whence h=2 x (10°5)?—7%. ’ Now, the 
odds being 2 to 1 against the limits of the gain or loss. 
not exceeding 100, the probability © of the limits not ex- 
ceeding 100 is 4=:33333, corresponding to which the 
table gives by interpolation r=-30458 ; substituting which 

in the above equation we find A=2376:8 ; so that if 2377 games 
are played, the odds are 2 to 1 that one of the players shall 
have gained at least 10 games more than half that number, 
and, consequently, that the other shall have gained at least 10: 
iess than half, or that one of them shall have gained at least. 


a ea ce Pease ee Oe Se OR OR ee ; ‘ 
Neg eps acre ee an ee “et eg ae i Sires ce ce 


INVOLVING LARGE NUMBERS. 


20 games more than the other, and consequently have gain- 
ed at least 100 sovereigns. 

It is to be carefully observed that this question supposes 
the account between A and B not to be balanced until 
2377 games have been played. If the condition of the play 
had been that it should cease as soon as A or B should have 
lost 100 sovereigns, the question would have been of an 
entirely different kind, and a much smaller number of games 
would have given the same probability of an equal loss. 

108. The question just alluded to belongs to a class of 
problems connected with the Duration of Play, of extreme 
difficulty, and which have given rise to some of the most 
abstruse and refined researches in the modern analysis. In 
order to give an idea of the subject, we may take the fol- 
lowing question, which has been frequently considered. 

A and B, whose chances of winning a game are respec- 
tively p and q, play on these terms : A has m counters, and 
B has 2 counters; when A loses a game he gives a counter 
to B, and when B loses a game he gives a counter to A, 
and the play is to cease when one of them has lost all his 
counters. What is the probability that the play, which 
may go on for ever, shall be finished before more than h 

games shall have been played. 

To take a simple case, suppose each to have three coun- 
ters, and let the probability be required that the play shalt 
be concluded with or before the ninth game. As the play 
cannot end with less than three games, let the binomial 
(p+q)° be developed, and the terms 

P+ 3p?qt+3py +7 
give the respective probabilities of all the cases which can 
arise in three games. The first term is the probability of 
A gaining all the three games, the last term is the proba- 
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bility of B gaining them, and the sum of the remaining two 
terms is the probability that neither will win all the games, 
or the chance that a fourth will be played. Now, if the 
fourth game be played, p is A’s chance of winning it, and 
q B’s chance; but these chances will only exist in respect 
of the fourth game, provided the play be not concluded with 
the previous one, the probability of which is 3p? g+3pq?. 
Multiplying, therefore, 3p°q+-3pq? by p+-q, the product 
3p? q+ Op? q? + 3pq° 
gives the respective probabilities of the different ways in 
which the four games may be gained by A and B, except- 
ing the two ways in which the play would have terminated 
with the third game. But the play cannot end in any of 
these ways; for, taking the first term for example, if B 
gains a counter before A gains three, the play cannot ter- 
minate until A gain back that counter, and three others 
besides, so that five games must be played. In fact, it is 
obvious that there is no way of gaining an odd number of 
counters in an even number of games, or vice versa. The 
last product therefore expresses the chance of the 5th game 
being played; and by reason of p-+q=1 it is equal to 3p"q 
-++ 3pq’, the chance of the 4th being played, as it obviously 
ought to be, since the play cannot terminate with the 4th. 
Again, if the th game be played, p is A’s chance of gain- 
ing it, and q B's chance of gaining it; multiplying there- 
fore the last product by p+gq,’the different terms of the 
result, namely, 
Spig-++ 9p°q" + 9p*q? + 3pq' 
give the respective probabilities of all the cases which can 
arise hy the 5th game. The first term is the probability of 
A gaining 4 games and B gaining 1, and the last term is the 
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probability of B gaining 4 and A gaining 1. These 
terms therefore are the probabilities of the play ending in 
favour of A and B respectively with the 5th game, and the 
sum of the other two terms is the probability that the play 
will not terminate with the 5th game, or the chance of 
another game being played. 

By pursuing the same reasoning it will be evident that 
on rejecting the two extreme terms of the above product, 
and multiplying the remainder by p+q, there will result 
the probabilities of the different ways in which six games 
may be played without the one player gaining all the 
counters of the other. But as the play cannot termimate 


with the 6th game, multiply again by p+q, and the result 
pg +27p Pp +27p g +9p 

will indicate the probability of the different cases that can 
arise out of the 7th game. Rejecting the two extreme 
terms, which give the respective probabilities of the play 
being concluded in favour of A or B, and multiplying the 
remaining two first by p+q to obtain the different proba- 
bilities in respect of the 8th game, and again by p+ 4, as the 
play cannot terminate with the 8th, we have the product 


27 PP +8) pe +8 per +27 Pe 


of which the first and last terms give the respective chances 
of A and B winning at the 9th game, and the sum of the 
other two terms the probability that the play will not be 
concluded by the 9th. 

If we now collect the terms which have been set aside 
in the successive products, and denote by @ and b the 
respective probabilities of A and B gaining at the 9th 


game, or sooner, we shall have 
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| a=pP +3 pig +9 py + 27 p'g’, 
| b=P +3 q'pt+-9 gp +27 GP; 
where the law of the series is evident. 

It is easy to see that this process may be applied 
whatever be the number of counters which A and B have 
at the commencement, and whatever be the number, A, 
ef games to which the play is limited. The general rule 
is as follows: of the two numbers m and n, let m be that 
which is not less than the other. Raise p+-q to the power 
a, and reject the first term (which gives the chance of 
A winning 2 games in succession), and also the last if 
m=n. Multiply the remainder (h—n) times in succession 
by (p+ q), rejecting at each multiplication the first or 
last term of the product when it gives a combination which 
would terminate the play in favour of A or B; the sum 
a of the terms rejected: from the left-hand: side of the dif- 
| ferent products gives the probability in favour of A, and 
the sum of the terms rejected from the right-hand side the 
probability in favour of B. As the coefficients of the suc- 
cessive products are obviously formed by adding the coeffici- 
ent of the corresponding term in the preceding product to 
that of the term immediately before it, the products may 
, be written down at once without the trouble of multiplica- 
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BL tion; but it is evident that when m, n, andh are large num- 


mene 


i bers, it would be quite impracticable to sum. the series 
| formed of the rejected terms by the ordinary methods. 
From the manner in which the series are derived, they are 
called recurring series ; a general theory of which was first 
H given by Demoivre in his Doctrine of Chances, and forms 
| the most remarkable portion of that work. 
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109. The general problem is reduced to an equation of 
finite differences as follows: Let Yx, Yepresent A’s expec- 
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tation when 2 games have been played, and he has still ¢ 
counters to win, or B has ¢ counters in his hand. If A gain 
the next game the value of his expectation will become 
Y +1, +1, and the chance of his gaining it 1s p; therefore 
his expectation in respect of that event is pY 241, 1+ On 
the other hand, if A loses. the next game his expectation 
will become ¥:+41,¢4+1 and the chance of losing it is q3 
therefore his expectation in respect of that event 1s qY241, e+» 
Hence, according to the principles laid down in (32), 
Ys, = PYe+i, tA {y2t', t41 

a linear equation of finite differences, with three independ- 
ent variables. It is therefore on the integration of an equa- 
tion of this kind that the. problem. of the duration of play 
ultimately depends, but the subject is of much too compli- 
cated a nature to admit of its. being satisfactorily explained 
in this place. We must therefore content ourselves with 
referring the reader to the treatise on generating func- 
tions, which forms the first part of the Théorie Analytique 
of Laplace. 


1 Lagrange, in vol. i. of the Memozrs of the Society of Turin, was 
the first who shewed that the investigation of the general term of 
a recurring series depends on the integration of a linear equation of 
finite differences. In vols. vi. and vii, of the Memoires présentés & 
P Academie des Sciences of Paris, Laplace proposed a general method 
for the summation of recurring series by the integration of such equa- 
tions, and in the latter volume gives a number of examples of their 
use in the more complicated questions in the theory of chances, 
amongst which is the problem enunciated in (108). The subject 
was afterwards resumed by Lagrange in the volume of the Berlin 
Memoirs for 1775, where he has given a more direct method than that 
of Laplace, for the integration of the class of equations in question, 
and also applied it to the solution of the principal problems proposed 
in the works of Montmort and Demoivre. A general solution of 
the problem in the text is given by Ampere in a Tract entitled Con- 
sidérations sur la Théorie Mathématique du Jeu, (Lyons, 1802.) 
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SECTION IX. - 


OF THE MOST PROBABLE MEAN RESULTS OF NUMEROUS 


DISCORDANT OBSERVATIONS, AND THE LIMITS OF PRO- 
BABLE ERROR. 


110. In the preceding section we have considered a 
class of questions which apply to events depending on con- 
stant causes, and supposed to be of such a nature that they 
necessarily happen or fail in each experiment, and have 
given formule by which approximate results can be ob- 
tained when the numbers involved are so large that they 
cannot be conveniently treated, or cannot be treated at all, 
by the ordinary methods of calculation. We come now to 
a more difficult problem, namely, to investigate the pro- 
bable result of a large number of observations which have 
reference not to the simple occurrence or failure of a cer- 
tain event, but to the magnitude of a thing, susceptible, 
within certain limits, of a very great or an infinite num- 
ber of different values, equally or unequally probable, the 
chance of any particular value being also supposed to vary 
in each experiment. On account of its immediate applica- 
tion to the determination of the most probable values of 

astronomical and physical elements from the results of ob- 
servation, this is, perhaps, in reference to practical utility, 
the most important question in the theory. 

111. Let A represent a thing of any sort (as a line, or 


AND LIMITS OF PROL sE ERROR. 


an angle, or a function of any quantity) which may have 
every possible value within given limits, or which may 
be constant in itself, but of such a nature that its real mag~ 
nitude can only be observed within certain limits of accu- 
racy, and suppose a great number of observations to be 
made. ‘The object is, in the first place, to assign the pro- 
bability that the sum of the observed values shall fall within 
given limits, supposing the chances of the different values 
of A to be known a@ priori ; and, in the second place, when 
the law of the chances is un!:nown, to determine from the 
observations themselves the most probable mean value of 
A, and also the limits within which there is a given amount 
of probability that the difference between such mean value, 
and the true but unknown value of A, shall be contained. 
2. Let a and 6 be the limits of the possible values of 
A, x a value of A between a and 6, and P the probability 
that the sum of the values of A given by # observations 
will be s exactly, s being a given quantity between ha 
and hb. Assume the values of A to be equidiffer ent, pe 
multiples of a certain constant «, and make ; 
at==a, Be), o-e=s, tee, 
where a, 8, and o are whole numbers (which may be posi- 
tive or negative), and zis also a whole number proportional 
to x, and varying between the limits 7a, and i=, and 
which, therefore, may be positive or negative, or zero. If 
the different values of A are supposed to be equally proba- 
ble, the chance of obtaining any given one of them, as 2, 
in a single trial is unit divided by the number of possible 
values, or equal to 1+-(@—a-+1) ; FS and if we assume an 
indeterminate quantity w, then (20) the number of combi- 
nations which give the sum of A values of A equal to ce is 
the coefficient of that term of the multinomial 
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a0" oh ae ape yee w®)”, 
(or of the developement of (Zw‘)' from i=a to =) in 
which the exponent of wis o; and consequently the pro- 
bability P that the sum of the values of A will be s ex- 
actly is that coefficient divided by (8—a+1)". 
113. If the chances of the different values of A are un- 
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equal, and also vary in each trial, let 7, be the probability 
of the observed value of A being 2 in the first trial, py the 
probability of its being # in the second, ps that of its being 
x in the third, andsoon. Now when h=1, or when there 


is only a single trial, then s=”=7e, and we have P=p!. 
If h=2, then, assuming Ze to be the value of A in the first 
trial, and 7c its value in the second, (2 and 7’ being any two 
tid] I | numbers between a and 8), the two observations may give 
a ie the sum of the two values equal to ce in as many different 
ways as it is possible to satisfy the equation 7+7’=03 and 
a consequently, according to the theory of combinations, P is 
the coefficient 0. that term of the product (arranged ac- 


“a cording to the powers of w) of the two series represented 
by Sp w* and Sp jw, in which the exponent of w is equal 
to oe. In like manner, if h=3, then the sum of the ob- j 
HH served values of A may be equal to ce in as many different 
mi ways as the equation ¢+2’ +2”=o admits of different so- 
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Jutions, and consequently P is the coefficient of the term of 
the developement of the product Sp,w. pow s Sp. s 


in which the exponent of w is equal to ce. Generally, when 
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the number of observations is h, the probability P of the 


eS 
Pa 


sum of the observed values of A being s, or ce, exactly, is 


the coefficient of w*’ in the developement of the product 
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Assume wie’ —(¢ being the base of the Napierean 
logarithms), and let the above product be denoted by X. 
We shall then have 

X=sp,e" v=, sp,eY— : Save Mie. cd peon— , 
Now since P is the coefficient of the term of the develope- 
ment of this product which contains the factor oft i if 


we conceive the developement effected we shall have 
X=Pe@ NA 4 preNAL &e. 
a series in which all the terms are of the same form. Mul- 
tiplying both sides of the equation by Psi —I, we get 
xe bt — pay pro —VIN AT &c. 


Now by a well known theorem in trigonometry, (ALGEBRA, 


art. 269), fb? —)n/=T — cos (oft Ot ASE sin (o/c); 
substituting therefore this value, and multiplying by dé, 
the equation becomes 
Xe-eb 1 9—Pd+ P’ fcos (o’—c)é+ /—I sin (o'—o)6} dd+ &e, 

The factor which multiplies P’ in this equation will evi- 
dently become zero when integrated from €=—~x to €&=-+-n, 
(x being the semicircumference to radius 1), the positive 
and negative elements of the integral being equal, and con- 
sequently destroying each other. The same thing also 
takes place with respect to the following terms, which are 
all of the same form. Integrating therefore between those 
limits, and observing that,/dé—=2z, we find 

Heder Adit Seu Salat 
T —T 

114. This value of P denotes the infinitely small chance 
that the sum of the values of A in A trials will be s exactly. 
Let » and y be two integer numbers between ha and hf, 
and let Q denote the probability that s will be comprised 
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between the two limits pe and ve, (these limits being in- 
cluded between ha and hb); then Q will be found by sub- 
Stituting successively nw, p-1, 1+2,...v for o in the above 
value of P, and taking the sum of all the resulting terms. 
This substitution gives the following series multiplied by X 
under the sign of integration : 
patina Pam a a OO nL a Cem J=T, 
On multiplying the series now found by of IT ob aa 
(=2,/—] sin 3), all the terms of the product, excepting 
the first and the last, destroy each other, and the sum of 
the terms becomes simply 

ea IAT 4) ASI 
therefore on making the substitution, and performing the 
multiplication now indicated, and dividing by 2a aii sin46, 
we obtain for the value of Q the equation Q= 


1 ee fet +) ar Yd , 
4z,/—l f__.. sin 38 


115. In order to simplify the expression for Q, let the 


number of possible values of A within the given limits be 
conceived to be infinite, in which case the constant e be- 
comes infinitely small, and therefere, since the limits are 
finite, » and » infinitely great. Let the following substi- 
tutions also be made: 
pe=p—o, ve=p+d, O=ez, 

8 being positive in order that » may be greater than p, 
agreeably to what has already been assumed. On substitut- 
ing these expressions in the above equation, the limits of 
the new variable z will be =& infinity; for e having been 
supposed infinitely small, z must become infinitely great 
when =a. Now since p and » are infinitely great, p—t 


and v-+-3 become sensibly » and v, whence we have 
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e—— 3) bp OF) 4 TL vz (o? = —e~2z,/=1) 
= 29, / —Jsin6éz. Again, by reason of 6=ez, we have 
dé=edz ; and « being infinitely small, 6 must be a very 
small arc, therefore 36 may be taken for sin 16, whence 
dé sin }6=2dz-z. By means of these transformations 
the expression for Q becomes 


Q— —{* e Xe VV —1 sin hace 
ro ey z 


and denotes the probability that the sum of the h values of 
A will lie between ~o=6. 

116. It is now necessary to assign a value to the product 
denoted by X. Since the number of possible values of A 
between a and 0 has been supposed infinite, the chance of 
obtaining any given one of them, as a, in a single trial, is 
infinitely small. Assuming this chance to be a function 
of x, and to vary in the different trials, let it be represented 
by $,# in respect of the mth trial. In order to preserve 
continuity in the values of A, this must be understood as 
signifying that ¢,adz is the infinitely small chance that the 
value of A given by the zth observation will lie between 
xand «+-dzx. The function ¢,7, therefore, represents the 
law of the facility of the different values of A. It is posi- 
tive for all values of x between a and 8, and vanishes for 
all values of x less than a or greater than 6; and it is im- 
portant to remark, that whatever number 7 may be, the 
integral /,«dx taken from x=a to x=6 is always equal to 
unity; for since every observation gives a value of A be- 
tween a and 6, the sum of all the probabilities in respect 
of each observation must be unity or certainty. From this 
assumption, then, we have ¢,ad¢v=p,, $,vdv=py....s. 


; ia 
¢,vdx—=p,, whence the sums =p,cun — (113) are changed 
| I 
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into definite integrals; and therefore, since 6=ez, r=, 
and consequently 76==«2, we obtain for the value of X, 


X= fer, de few NAG adie... ce ld nddz, 


the limits of the integrals heing a==a and z=6. 


By reason of &*V—!= cos zx-+-./—1 sin zx, each of 
these integrals may be expressed in terms of the cosine and 
sine of zz. The zth, for instance, becomes /¢,x cos za.dx 
sng A —1 /¢,« sin zx.dx. Now since f{¢,de=1, (from x=a 
to x=b), and ¢,x can have only positive values, each of 
the integrals is less than 1; whence we may assume 

Sf onz cos zx.dx = Ry, cos rn3 Son x sin zx.dz = Rysin ry 5 
R,, being a positive quantity, and 7, an angle having al- 
ways a real value. This gives 


foe NA =! pn, xdx=R,(cos7,—r/—I1 sin = Raa J—l ; 
whence substituting successively for 2 the numbers 
1, 2, 3...A, and for the sake of brevity making 
YoR, KR, Ro... Ry 
YT AT og cccceecsceee Thy 
we get X= Ye" 1; and the expression for Q becomes 
dz 


! ean TF! vel y—¥2) N= gin az. 
6 or mae Zz 
117. The integral in this last expression is equivalent to 
two others, namely 


ve cos(y—z) sin dz. a oh AU —1 /Ysin (y—z) sin dz hed 
Zz Zz 


Now, on attending to the nature of the quantities repre- 
sented by Y and y, it will be manifest that according as z is 
positive or negative, 7,, and consequently y is positive or 
negative, while Y is positive in all cases, since R,, is always 
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positive. Hence cos (y—w2) is always positive, and the ele- 
ments of the first of the above integrals having thus the same 
value and the same sign for the same value of z, whether z 
be positive or negative, the value of the integral from — oo 
to + is the double of its value from 0 to «o. On the 
other hand, since y and z have both the same sign, 
sin (y—vyz) is positive or negative according as z is positive 
or negative, and the elements of the integral into which it 
enters being equal for —z and +z, but having contrary 
signs, destroy each other, and the integral from x=—o to 
to x= vanishes. The expression for Q is therefore 
transformed into 
dz 


2 DO 
Q=- he Y cos (y—wz) sin dz. —. 
iy 0 


x 
~ 


118. The formula now found cannot in general be integrat- 
ed by any of the known methods, but in the present case the 
quantities denoted by Y and y are such that an approxi- 
mate value of Q may be obtained, which will always be 
more nearly equal to the true value as h, the number of 
observations, is increased. On adding the squares of the 
two quantities represented by R,, cos 7, and R,, sin 7', we 
get 

R,’=(/¢$,% cos zx.dx)?+(fo,x sin zx.dx)?. 
If z=0, this becomes R,=/¢,«dx, whence by (116), R,=1. 
When z has a real value, then it may be shewn that R, 
is less than 1 ; for let x’ be any value of A different from 
x, then as 2’ can only vary from as a to 6, we have obviously, 
SPnx’ cos zz'.dx'=f$,x cos zx.dzx, and /9,2’ sin'zz’.dx’=/) ,x sin zx.dzy 


and the above equation may be put under this form, 


RR? =/Onx cos 2x,dr.fp,x' cos 2x ‘dz! +/6xx sin 27.dx./0nx' sin zx'dz, 
whence 


R?,=/[b,0¢,x' cos 2(a—x’ \dxedx’. 
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Now, excepting the case in which z=0, this double 
integral is always less than //},7,«’daxdx’, or less than 
(/o,vdx)%, and consequently R,, is less than /¢,vdz, that 
is, less than unity. Since, then, it has been shewn that 
R,, is equal to unity when z=0, and less than unity for all 
other values of z, and since Y is a quantity of the order R,’, 
it follows that Y must diminish with great rapidity when 2, 
or its equal 6-~:« differs sensibly from 0, and even for very small 
values of z becomes insensible when / is a large number. 


We may therefore assume Ye”, an expression which 
is equal to unity when 6=0, and diminishes rapidly as @ is in- 
creased, and becomes zero when 6 is infinite. 
119. For the sake of abridging let us assume 
h,=fap, cde, kh’, =ferp,cdx, k/=fx>>,xdx, &c. 
(the integrals in respect of x being always from w=a to 
x=b). From known formule we have 


elge wind Cae 
cos 2x#== | —__——— —— &c.3 sin 272 zx—_—— + &e.; 
2 +5 “354 , 2.3 é 


substituting these series for cos zx and sin 2x in the inte- 
orals {p,« cos zx.dx and fp,x sin zx.da, and also k,, k’,, k’”,, 
&c., for the values they have now been assumed to repre- 
sent, then, from (116) we have 


R,, cos 7,== 1. 2 k! A: | a Bees FF 
n o— oe nt 5 : 4 ae . 


a 


. z° 

R, sin 7,=2h,— ar hk” + &e. 
and it will be seen presently that all the terms involving 
higher powers of z than the cube may be neglected. Add- 
ing together the squares of these two equations, we get 
R,?=1—z7(k',—F?,,) 4-24f— &c.; whence 

R,=1—42? (k’,—h?,) +24 f'— &e. ; 
J’ being independent of z. On dividing the second by the 
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first, there results tan r,=zh,—}2°h’’, 4+. 425k, kh’, — &c. 
whence by reason of 7,= tan 7,—+4 tan*r, + &c., 
r,=zk,—}z> (k",—3h,k’, + 2h,* ) + &e. 
If, therefore, we make 
C= 3 (R'—R?,)s Ine (Rp — 3h BR 4 2R, 5 )s 
the values of R,, and r,, become respectively 
RS 1 —27e, +24 f'— &a 3 rach, —z 9,4 &e 

Now, by hypothesis (116) Y=R, xR, xR,......R,3 
therefore log Y== log R,== log (1—2?e, +- 24 f’— &c.)= 
—z 127e,—~24( S’—den)— &e.} (by reason of the formula 
log R,=R,—1—4(R,,—1)? + &c.) But we havealsoassumed 
ay = oe; hence log Y==—6?, and consequently 
OP  f2%c,—z! (f’ —4e,) — &e.$ In like manner, since 
yor tro tts +7, ==7,, therefore y= zk, —Zz5g, + 
&c. Now, the sums © include all values of c,, k,, g¢,, from 


n? 


‘w=1 to n=A; let the mean values of those quantities, 


therefore, be denoted by ¢, &, g, that is to say, let 
Le,—he, 3k,z=hk, 39,=hg, 
and make also hf”’==s(f' —4c,), and we have 6?=27hc— 
zthf’”’ + &c. By reverting the series the value of z is found 
rs | 
J (hey * Phe /Chey + *° 
But the second term of this series, being divided by h//, 


in terms of 6; namely z= 


and / being by supposition a large number, is very small in 
comparison of the first, and may be neglected as insen- 
sible. All the succeeding terms of the series are divided 
by higher powers of #, and may therefore be rejected a _for- 
tiort. Confining the approximation, therefore, to terms of 
the order 1~,//, and rejecting all those into which / or 
its powers enters as a divisor, we have z—=§+4/(he), and 
likewise dz——z—=dd-~6. 

From (116) we have also y=3r,=z2h,—z°29,+ &c., 
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therefore in gonsequence of the above transformations, y= 
zhk—z*hg+- &c.; and on substituting for z its value just 
found in terms of 6, y=h6/(h-+-c)—gl? +en/(he), and 
consequently y— Wz = (hk—w) 0 +/ (he) —g6> e—/ (he). 
In order to deduce from this an expression for cos (y—z), 
let w and v denote any two arcs, then by trigonometry, 
cos (u—v)—=cos u cos v-+ sin usin v. Suppose v to be-small, 
and let its cosine and sine be developed in series and sub- 
stituted in this equation ; it will become 
v2 v3 
cos (u—v)=cos u— Wha ut+ &c. +v sin u— res sin u+ &e. 

whence, making u=(hk—)0~4/ (he), v=765 +-c/(he), 
and rejecting as before terms of the order 1+h, we have 


S({ YymaLz = f ‘fp whee 
cos(y—p J=g08 4 (hh Y aay t+ a sin | ik ey yen + ThE ts 


If we now substitute the values of Y, 2, dz, cos (y—pz) 
found in the last three paragraphs in the value of Q (117) 
we obtain the following expression in which the largest 
terms omitted are of the order 1+, and which therefore 
is more accurate as / is a higher we Viz. 


2 a . 
a= f, a “cos } (hk—v) a ey * sin shy 
29 Dh é : 66 3 
a eee é€ sin { (hk) V/ (he) } sin Whey do. 


120. As no restriction has yet been made with respect to_ 
the value of yy, excepting that it isa mean between peand ve, 
and therefore included between ha and hb (115), let us 
now assume y=/k, This gives cos (hk—y)=1, and sin 
(hAk--)=0; and the equation becomes 


O= 8 —" dé 
wars “ e sin / (hic) ° ri 
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which is the probability that the sum of the observed va- 
lues of A will fall between A==5. 

121. The last step in this investigation is to reduce the 
integral now found to a known form, which may be accom- 
plished as follows: Let w be a new variable, then by means 


’ ° * p Uu pase a= U6 Sas 
of the trigonometrical formula cos u=Je Vv hte v 7 


fe "00s u.dé=%4 ape ent dak fo NA a, 


But —@°4 ud, /_j] = — zu" —(6—3gu,/—1)’s assume 
therefore, eae (whence dv = dé), then 

2 fe OF gg — ete db Ee fe dv. 
When 6=0, then v= ey, —1, and when @ is infinite, 


v is infinite; therefore, if the integral in respect of 6 be 
taken from 6=0 to 6 =, the integral in respect of v must 
+ * — Le aaa pale , 
be taken from v = —3u ae 16 © =) O&O: 
If we now suppose « to be negative, we shall have in like 
Mill Jatt «ae | tee fens at ahi 
manner 3 fe a 'da=ze"™ fe dv, the limits in 
this case being from v = ate te tov=o. Hence 


jibe cos u6.d6 = 1e—™ ‘(fe foe dv fe~ dv) 

But the sum of the two integrals on the right-hand side of 
this equation, the first being taken from v = —zu, /—j 
: to infinity, and the second from v = + 3u,/__] to infinity, 


is obviously the double of Cm ° dv from v=0 to v= a, Or | 
(96) equal to 4/7; and we have therefore . 


2 


CO —42 —lus é 
So e § cos ub.dé=1f/me* . 
Let both sides of the equation be multiplied by dw, and 


integrated from uw=0 to u==d+/(he)=w’ ; then observ- 
ing that f‘cos (ué)dé = sin (ué)+-0, we shall have 
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Comparing this equation with that in (110), we find 
Q=( bs Vm) fe? du, Now, let w==2¢, and let r be whaté 
becomes when u=w’=S+-4/(he) ; then 5? =F" dia ae 
b--/(he)=2r, or 6==2r4/(he), and we have, finally, 


2 a 2 . 
Q= 5. fe "dt, or, Ql ae e—q, 
7 0 a 


for the probability that s, the sum of the observed values of 
A, will be comprised between the limits ~—é and +6, 
thatis, between hka=2r4/(he); or, that thearithmetical mean 
of all the observations, namely s--h, will lie between 
k>=214/(c+h). 

122. The expression now found for Q is that which in 
(96) was denoted by ©, and of which the table gives the 
values corresponding to the different values of r. The ge- 
neral result of the investigation is, therefore, that whatever 
be the nature of the function ¢,a@ which represents the law 
of the facility of the different values of A, if a large num- 
ber of observations be made, the sum of the values of ‘A; 
divided by the number of observations, approaches continu- 
ally to a certain special quantity & (which is the true mean 
value of A) as the number of observations is increased, and 
that by multiplying the number of observations, a probabi- 
lity © may always be obtained, approaching as nearly to cer- 
tainty as we please, that the difference between the arith- 
metical mean or average of the observations and the true 
mean value of A, will be comprised within limits which may 
be made as small as we please. 

The analysis employed in the preceding articles, (113 
to 121), for the purpose of establishing this very impor- 


tant result, belongs to Poisson, and is given in nearly the 
same form in the Recherches sur la Probabilité des Juge- 


“a » 
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ments, chap. iv., and in the Additions to the Connaissance 
des Tems for 1832. We have preferred it to the method 
followed by Laplace in the Théorie Analytique, as being 
somewhat simpler and also more general. 

123. In order that the limits 2r4/(he) may be real, it is 
necessary that the special quantity ¢ be positive, a condition 
which has hitherto been assumed. Now, since cc, —A, 
it is obvious that ¢ will be positive if ¢,—=3(2’,—?,) be po- 
sitive. On writing for 4’, and &, their values (119) we have 

2¢,=/x'h,ada—( fxd, rdx)’, 
the limits of the integrals being always from za to r—=5. 
But it is evident that no change will be made in the values 


of these definite integrals (the limits continuing the same), 


by substituting in them any other of the possible values of 


A, asx’. We have therefore /2’?,'d«’=/xp, «dx, and since 
in all cases f,2’dz'=1, the above equation may be other- 
wise written 
2¢,—=/x* pn, cde [O,x'da’—_xo, ada fu’? x dx, 

whence 2¢,=//0,0,0'(x2°—a«a')dudx’, - 
or 2Cr=[O nthe (x ?—2'x)dadx’. 
Adding together the two last equations, there results 

4¢,=[]0,«p,x' (a—a’)’dadx’, 
a quantity which is necessarily positive, and can never be 
zero so long as x can have different values. 

124. The special quantity & to which the average of the 
values of A continually approaches, is connected with the 
centre of gravity of the area ofa curve by the following rela- 
tion. Let 2 and y be the co-ordinates of a curve, of which the 
equation is y=¢, ; then the element of the area is $,vdx. 
But (116) 9, «dz is the infinitely small probability that the 
value of A in the zth observation will lie between x and 
x-+dx; therefore the element of the area of the curve 
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represents this probability, and the curve itself represents 
the law of the probability of the different values of A in re- 
spect of the mth trial. In like manner, the curve whose co- 
ordinates are x and (1+-/)5¢@,, represents the law of the mean 
probability of A in respect of the whole series of observa- 
tions. Now, if 2; be the absciss of the centre of gravity of 
any curve whose co-ordinates are x and y, the well known 
formula of mechanics gives «,=/yxdx—+/ydx ; therefore, 
applying this formula to the curve of the mean probability, 
and making the whole area (/ydzx from w=a to e=b)=1, 
the absciss of the centre of gravity is 1,.=(1+h)3/xo, edz. 
But this is the quantity denoted by # (119) ; hence the spe- 
cial quantity to which the average of a large number of ob- 
servations indefinitely approaches is the absciss of the cen- 
tre of gravity of the area of the curve which represents the 
law of the mean chances of A. 

125. It has been assumed in the foregoing analysis that 
A is susceptible of an infinite number of values, increasing 
continuously from a to &. The results, however, are easily 
adapted to those cases in which the number of possible va- 
lues of A is finite. Suppose A to be a thing susceptible of 
only 2 different values, represented by @,, dq, Az esevery, 
and let the chances of these values, which may be different 
in the different trials, be respectively y,, y; Va erseeeYy 
in respect of the zth trial. Now, suppose ?,2% to be a dis- 
continuous function, which vanishes for all values of x, of 
which the difference from one or other of the above values 


of A exceeds an infinitely small quantity ¢; then the whole 
integral /?,cdx from a—=a to x=6, will be made up of a 
series of d partial integrals /0,adx taken between the limits 
a;—Ke, the sum of which will be unity, since one or other of 
the values of A must necessarily be given by the trial. But 
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the integral /?,7dx between the limits ake is the expres- 
sion of the chance that the value of A given in the ath trial 
will lie between ake ; whence for those limits /?,,71dr=y,. 
Now the difference z—a; must be infinitely small, since it 
cannot exceed «; we may therefore substitute a, for x, and 
a,” for «” under the sign of integration, when the limits are 
a,;—e,so that for those limits we have /29,.«dx—=a, [0,¢dx= 
ya, On writing for z all the different numbers 1, 2, 3......A, 


and observing that the A partial integrals thus formed make 


up the whole integral /x?,ada from =a to r=, and that 
therefore their sum is #,, we have, in respect of the wth trial, 
| Dee Oe PV oo HY 55 rvevee fy, G,, 
In like manner, for k’,=/x’0,«dx (from a to 6), we have 
Ry Ay AY eGo? FY 55 eee $Y? 5 
so that the two special quantities A and k’ become 


kh =(1--h)E(y 1G, Hohe B55 vcveee 7% ); 

R= ALA)E(y1 4)? $7944? +545” » eb 7,4," )s 
the sums = extending to all the / values of , or to all the 
trials, the chances denoted by 7,, y., &c. being supposed 
to vary in the different trials. 

126. When the chances of the different values of A are 
equal and constant, then y,=1-+), and the above values ofk 
and k’ become 

R=(1=A)(a, +g fa, ores $A), 
h’=(1+A)(a,7 +4," + a5” .0-... a, *), 
so that & is the arithmetical mean of the possible values of 
A, and #/ the mean of the squares of those values. On this 
hypothesis, ‘therefore, & and k’ may be computed a@ priors, 
and consequently the lirhits determined within which there 
is a given probability @ that the average of / observations 
will fall, thelimits being A=2r \/(c+-h,) wherec=43(h’—h*). 
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When the chances of the different values of A are un- 


equal, but constant in the different trials, then A=h,, and 
k’=h’,, and we have 


h=114, +790. +505 «0... +7,%, 
2 ‘ 2 
W=y7,a, +704." +y34,"...... +47,4,. 


In this case the special quantity % to which the average of the 
observed values continually approaches, is the sum of the 
possible values, each multiplied into its respective proba- 
bility; and 2’ is the sum of the products of the squares of 
those values into their respective probabilities. 

127. Resuming the consideration of the general formula 
in (121), we shall now give an example of its application 
when the function which represents the law of facility 
of the different values of A is supposed to be known a 
priori. 

Of all the hypotheses which may be made respecting the 
law of facility, the simplest is that which supposes the 
chances of all the possible values of the thing observed to 
be equal, and to remain constant during the series of trials. 
This supposes ?,7=9x=a constant; whence JSeadz, be- 
tween the limits =a and x=}, becomes (6—a) ox. But 
between those limits we have also JSexdx=1; therefore 
?r=1+-(6—a). From this value of $x it is easy to deduce 
the special quantities & and 2’. On the present hypothesis 
k=k, and k’=k’, ; therefore, the limits of the integral being 


8. baits 
“=a and x=6b, we have h=fxoudu= CEE Pee 


ba 262g) 
2(6+-a), whence #?=1(b-+-a)?. Inlikemanner kh’ fx? gudx 


ada bs ; 
becomes jog (OF +4040") ; whence c—=3(k/—h?) 


=} (0? +ba+a?)—1 (64a)%. Hence by (121) we have 


AND LIMITS OF PROBABLE ERROR. 18] 


the probability © that the average value of A given by h 
observations, or the sum of the values of A divided by their 
number, will lie between 

L(b--a) =e eV {H(b2 $bafa2)—h (B44)? Vh. 

128. This formula may be applied to the following ques- 
tion. Of the comets which have been observed since the 
year 240 of our era, the parabolic elements of 138 have 
been computed, and the mean inclination of their orbits to the 
ecliptic is found to be 48°55’. Now, supposing every possi- 
ble inclination of an orbit to be equally probable, let the 
probability be demanded that the mean inclination of 138 
orbits will not differ from 45° (the mean of the possible in- 
clinations) more than 5° in excess or defect. 

In this case the limits of the possible values of the phe- 
nomenon are 0 and 90°. We have therefore a0, 690°, 
h=138, and the above limits of the error of the average, 
become 45°==7 X 90°+4/(6 X 138). In order that 
the limits may not exceed 5°, we have to determine r from 
the equation rt X 90° + 7 (6 X 138) =5°, which gives 
r=17 23 ; whence 7==1°6 very nearly. The tabular value 
of © corresponding to 7T=1'6 is -97635, or nearly 44; and 
the odds are therefore 41 to 1 that on the supposition of all 
inclinations being equally probable, the mean inclination of 
138 comets would fall between 45°=5°, that is, between 
40° and 50°. The mean of the inclinations actually com- 
puted falls within those limits (being 48° 45’); there Is 
therefore a very great probability that whatever may be 
the nature of the unknown causes which determine the 
positions of the cometary orbits, it is not such as to render 
different inclinations unequally probable. 

If the question had been to assign the limits within which 


it is as probable that the mean of the inclinations will fall 
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as not, we should have had e=4, and consequently (from 
the table) 7==-476936, and the limits would have been 
45°>=90° x *476936+/(6 x 138), which is found on cal- 
culation to be 45°>=1°5. On the supposition, therefore, 
that all inclinations are equally probable, it is one to one 
that the mean of 138 inclinations will fall between 432° and 
and 465°, or at least not exceed those limits. 

129. On the same hypothesis of an equal probability of 
all possible values, if we suppose the mean value of A to be 
0, we have then a=—d, and gx becomes 1--2 a, whence 
the limits corresponding to a given value of © (127) become 
O==27b: V(6h). Let ©=4, whence 7=-476936, and 
suppose 4=600. With these values the limits become 
O>='0166 nearly ; that is to say, it is an even wager that 
the average of 600 observations will not differ from the 
true mean value of A more than the sixteen-thousandth part 
of a or b, what is the greatest possible difference. 

130. As a second ‘hypothesis, suppose the chance of a 
given value of A to decrease uniformly as the magnitude in- 
creases from 0 to =a; then ov will be found as follows . 
Let ¢x=8 when a=0; we have then by the hypothesis 
x: B=(a—wx):a, whence ?x=(a—x)B--a, and conse- 
quently /prdx=Br—ex?-+2a, which, from 7=0 to v=--a, 
becomes 36a. But /¢axdx from x=—a to «= +a is ] 
(errors beyond those limits being supposed impossible), 

therefore from z=0 to w= +-a, JS¢adz=4t, and consequently 
$pa=t,orB=1—+-a. Hence pxr=(a—x)-+a", from which the 
value of ¢ is easily deduced, that of 2 being 0, as in the 
former case. 


131. Although the function @z which represents the law 
of facility of the different values of A is in general unknown, 
its form may be assigned if we assume that jt is subject 

E~ 
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to certain conditions, which, from the nature of the 
thing, must be very nearly, if not absolutely true, in most 
practical cases: Ist, That the chance of an error dimi- 
nishes as the magnitude of the error increases, and for er- 
rors beyond a certain limit vanishes altogether ; and, 2d, 
that positive and negative errors, of equal magnitude, are 
equally probable. The last condition is equivalent to the 
assumption that the average of the observed values is the 
true mean value. For simplification, we suppose the chance 
of an error of a given magnitude to remain constant in all the 
trials. . 

132. Let 2, 2’, v”, &c. be a series of values of A, the sum 
of which is s, and the number /, and make m=s—A, then 
m is the arithmetical mean or average, which by hypothesis 
is the true value of the phenomenon A. Let x—m= A, 
a’ —m=A’, 2’—m=A", &c., so that A, A’, A”, &c. are the 
errors of 2, 2’, 2”, &c. Now, the most probable single er- 
ror is 0; and the probability of obtaining an error of a given 
magnitude A in any observation is obviously the same as 
that of obtaining a given value of x; therefore Qa= 
Q(x—m)=A; so that PA is the probability of a single error 
being exactly A. In like manner, the probability of an error 
ror =A’ is 9A’; and if we take P to denote the probability 
of a given system of errors, A, A’, A’’, &c., then the errors 
being supposed independent of each other, we have (7) 

P=9A . 9A’ . PA”, &e. 
Let this system be assumed to be the most probable result 
of the observations, then P is a maximum, and its differen- 
tial co-efficient zero. Taking the logarithms of both sides 
of the equation, differentiating, and making d log.@A= 0’ AdA, 
and dP-—dA=0, we obtain 
0=9’A+0'A’+9'A""-+, &e,, 
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an equation which may be otherwise written 


OA QA’ QA” 
QO=A nage. ae +A" sar +: &e. 


This is the conditional equation of the most probable sys- 
tem of errors. But the hypothesis of the average being 
the true value, furnishes this other equation, 
0=(a—m) + (a!—m) +(2”—m) 4, ke. 
or, which is the same, O=A + A’/--A’’ 4, &c.; and on com- 
paring this with the above conditional equation, it is evi- 
dent that they can only be both true simultaneously on the 
hy : 
supposition of a ee ae =, &c. Hence it follows 
that ?’A~-A is independent of any particular value of A, or 
is equal to a constant, which we shall call K. We have then 
Q’A _7@ . log. PA x 
A AdA 
The integral of this expression is log. ~PA=3KA? + const., 
which, making the last constant =log.H, and passing to num- 


I 
bers, gives PA= He? K 4’, 


It now only remains to deter- 
mine the two constants H and K. With respect to K, as 
we suppose the most probable value of A to be 0, and that 
gA diminishes as A increases, it is obvious that K must be 
negative. Assume 3K =-_y, and the formula becomes 
gA=He—144, For the determination of H we have the 
equation /gAdA=1, the limits of the integral being —a/ and 
+a’, where a’=1(b—a), a and b being the limiting values 
of z. But it is to be observed, that as all values of A ex- 
ceeding the limits = a’ are supposed to be impossible, or 
at least to be so improbable that it is unnecessary to take - 
account of them, the value of the integral JSeAdaA from 
A=—a’' to A=-}-d’ will not be altered by extending the 
limits from — infinity to 4. infinity. We have therefore 
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S *pAda=1. Let A=t-+/y, then dA=dt+4/y, and 


gA—He—7*—=He-*, on substituting which in the last 
equation, and observing that from ¢=—® to¢= -+- @ 
we have fePdt=/r (96), we find (H+/y7)/7=1, and 
H=/(y+7). Whence, finally, QA=V/(y_ne—V™", 
133. The general properties of the function now found 


may be illustrated by means of a curve line. Let aNb be 


a curve of which 9A is the ordinate corresponding to the 
absciss A. Let AB be its axis, and MN its greatest ordi- 
nate. Suppose the origin to be placed at M, draw PQ an 
ordinate at any point P, and pq indefinitely near to PQ, and 
make MB=—=a’, MA=—a’, MP=A, and PQ=9A; then 
as was shewn in (124), PQqp, theelement of the area, repre- 
sents thechance of an error lying between A and A+dA, that 
is,of an error greater than MP but less than Mp. Now, ifgA== 
J (y-_r)e—7™* the function will not be changed by chang- 
ing A into —A; therefore 9A =?(—A), and the curve is 
symmetrical on both sides of MN, as it obviously ought to be 
according to the hypothesis ; foron making MP’ =MP, then 


positive and negative errors of equal magnitude being equally 
probable, we must have P’/Q’=PQ. Again, since ey? 
diminishes rapidly as A increases, the curve at a short dis- 
tance from MN must approach very near to its axis AB; 
put as the function only vanishes when A is infinite, the curve 
will not meet the axis at any finite distance from MN. This 
eurye, therefore, can only represent approximately the law of 
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facility, inasmuch as it is supposed that errors beyond a cer- 
tain limit are impossible; but on account of the rapid dimi- 


nution of the ordinate at a short distance from MN, the 


chance of an error exceeding a small value of A, as MB, 
becomes insensible. Hence the limits of the integrals in 
respect of A may be extended without sensibly altering their 
values from A=Ka! to A==Eo. 

134. It is now necessary to find the special quantities , 
4’,ande. Substituting A for 2, and observing that as the 
law ofthe chancesis here supposed to remain constant, we havg 
k=k,, k'=k',, the formule in (119) become kA=fAgada, 
h’=f A?@AdA. Hence on making PA==/(y-+-m)e—Y4’, we 
have 


—y it y 1 west. 1 uy 
Ravn (2 Z ya oie + fa. Ti ee Y 


When A becomes infinite, this becomes 0, therefore from 
A=—o to A=-+ 0, k=0. This is an obvious conse- 
quence of the symmetry of the curve, for the centre of gra- 
vity is necessarily in the straight line MN. 

With respect to k’ we may proceed thus. We have 
=f arpa 6 Moon =V/ (y+) f aze—74? dA. But from the 
principles of the differential calculus, 

d . Ae—yo* —e—y4 *dA—2yA2%e—v4 "dA, 
therefore, integrating and transposing, 

Wh 2e—vAt ga | pp—yA? se ie e—vA?® da, 

oy a 
Now, from A = —o to A = + o, the term of this equa- 
tion which is not under the sign of integration vanishes, and 
Sew da= =/(r+-y) (from (96), on substituting ¢ for 


yA), therefore (A2e—74" da — (1 + 27)a/ (a 7); and 
consequently #’=]—2y, 


arenas i a rt odin es Oe 
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In (119) we assumed c= 3(h’—A?) ; therefore in the pre- 
sent case c=3h’, whence c=1+4y, or y=1+4e. 

135. The expressions which have now been found for 
the function which represents the probability of an error, 
and the limits corresponding to an assigned degree of pro- 
bability, are given in terms of the indeterminate constant y 
(or c), which depends on the nature of the observation, and 
therefore, where instruments are requisite, on the goodness 
of the instrument and the skill of the observer. This con- 
stant is called by Laplace the modudus of the law of facility. 
It cannot, in general, be assigned a priori ; but if we assume 
that positive and negative departures from the mean are 
alike probable, which is the most plausible hypothesis the 
nature of the thing admits of, an approximation to its value, 
in respect of observations of a given kind, may be deduced 
with great probability frum the results of a large series of 
observations of the same kind already made. We now pro- 
ceed to give the analysis by which this is accomplished, fol- 
lowing the method of Poisson. The approximation is carried 
only to quantities of the order 1+4//; terms having A for 
a divisor are neglected on account of their smallness, 4 
being supposed a large number. 

136. In the expression for Q in (119), suppose y=8, 
and consequently ~y—d=0, y+ d==26, and write also z for 
6+,/(he); the equation then becomes 


2 ad 2 68 
Q—- cE e—* cos (hkz—8z) sin 62. — 
T.J O 6 


20 cs 
-E 47 
ne/(he) J o 
and Q is the probability that s, the sum of the values of A 
given by all the observations, will lie between 0 and 28. 


If therefore, we suppose 6 to be variable, the differential of 


—© sin (hkz—6z) sin 62 « 67dé, 


. 
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this expression taken with respect to 8, will express the 
infinitely small chance of the sum of the values being 25 
exactly. Differentiating, and observing that if « and v 
denote any two arcs, the trigonometrical formulz give 

sin (u—v) sin v-+- cos (w~—v) cos v=3 cos (2v—u), 

——~ cos (u—v) sin v +- sin (w—v) cos v=— sin ( 2v—u), 
we shall find 

= di= — ati cos (28z—hkz) = 
2gd8 og 
rey (hey o 

Let ¢ be a variable quantity, and assume 26=hk +. 2tV (he), 
whence di=diW (he), and let the corresponding value of 


27 be denoted by qdt, we shall have, on substituting 


a ah (262—hhz) 267d). 


these values, and replacing zg by 6-+-W (he), gdt= 2dt 
7 
e.8) eo) 
aoa 2gdt =o . 

6) d§— 36. 
S, e~" cos (2¢6) d moa EN) e~ "sin (246) 65 dé 
The two integrals in this equation are found from the 

formula in (121). Writing 2¢ for w, that formula gives 


e ¢) 
oR e—* cos (20)di=li/n.e”; 
Oo 


and if this last equation be differentiated in respect of ¢, 
three times in succession, the result will be 


a0 ; 
J, Ser sin (226) 65 dé—=1 /x( 3te—t2__23 e-t) ; 
0 


whence, if we make V— (3¢—2¢5), we shall have 


saat OS ha 

2c/ (he) 
qdt= (1+4/7) (1—V) e-#dt, 

where V is a quantity containing only uneven powers of 4, 

and of the order 1-+-/h, so that when multiplied by another 

of the same order, the product will be of the order 1h, 
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and will therefore be rejected in the present approxima- 
tion. This value of qd¢ is the probability that s will be pre- 
cisely 28 or hk+-2t,/(he), or it is the infinitely small pro- 
bability of the equation 

shk4+-2tV/ (he). 

137. In order to apply this result to the determination 
of the probable limits in terms of observations actually 
made, it is necessary to remark that the analysis by means 
of which it has been obtained is grounded on the very 
general supposition that the thing to be measured may be 
any function whatever of the quantity obsérved ; for the in- 
finitely small chance of a particular value of the function 
is evidently the same as that of the corresponding value of 
the quantity, and is consequently ¢,vdx. Let X therefore 
be a function of 2, and let K, C, T, be what &, 2, ¢ become 
when X is substituted for 2, the above equation then be- 
comes 

SX =AK42TA/(hC), 
the symbol = including all the / values of X; and the pro- 
bability of this equation is an expression of the same form 
as that which is represented by qdé. 

138. Hitherto no restriction has been made with respect 
to px ; we now introduce the hypothesis that positive and 
negative departures from the mean of equal magnitude are 
equally probable, and consequently that the curve repre- 
senting the law of facility is symmetrical, but shall sup- 
pose the chances of a particular value, or a particular error, 
to vary in the different trials. Let the origin be transferred 
to the centre of gravity, the absciss of which =&, and let e—k 
—A, x'—k= A’ &c. We have then by (132) ¢a=ga, 
fupudx=f(Ap ada, fx’oudt=fa’p Ad A, the integra- 
tion in respect of 4 being from —o to +4 ». The special 
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quantities k and k' then become k=(1+h)E fad, Ada 

=0, A =(1+-h)E Ah, Ad A, whence 
c=(1+2h)3fad, Ada. 

' The object is now to eliminate o,A, and determine e¢ in 

terms of the observations. 

139. Let X,==a be the observed value of A in the 2th ob- 
servation, then d,—A=A is the true error of the observa- 
tion. Let the function denoted by X in (137)be (A,—k)? 
=A’, and the corr esponding value of K (since in this case, 
K=(1--h) 3 f X¢,,dx) becomes K=(1+h) 2 fA?d, Ada. ~ 
Comparing this with the value of ¢ found above, we have 
K==2e; therefore on substituting these values of X and 
K in the equation (137), and assuming ¢’ and e’ to be the 
values of T and C when X=(1,—A)?, we get = (yn —k)? 
=2he 4-2t's/(he’), whence 

c=(1+2h)30—,—h)?—'U" (1) 
(U being a quantity of the order 1--4/h) ; and the probabi- 
lity of this equation is 
q'dt’=(1+/7)(1—V)e—t” dt’, 
where V’ is a function containing only uneven powers of 
d’, and of the order 1A. . 

In the equation (137) suppose K=«=),, and Jet ¢” and 
e” be the corresponding values of T and C, then since on 
this supposition K=£, the equation becomes DA, =k. 
2t’’/ (he’’), whence 

k=(1-+h)=n,—t"'U", (2) | 
(U” being of the order 1+4/h); and the probability of this 
equation is 
q"dt"=(1+-4/7)(1—V" et de’, 
where V”, like V’ and V, contains only uneven powers of 
é” and is of the order 1+4/h. 
140. The two equations (1) and (2) may be regarded 


ie ote 
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as two distinct events, having the respective probabilities 
now assigned to them, and therefore the probability of their 
being true simultaneously is the product of their respective 
probabilities, and is accordingly (neglecting the product 
V’V" which is a quantity divided by /), 
q'q’'dt' dt" =(1-+)(1— VV" ee dt! dt”. 

Let the value of & given by equation (2) be substituted 
in (1), and the expression now given will accordingly be 
the probability of the resulting equation, namely, 


I 2 
55 2On— = DA, + t’U')*—t’U”. 


Let m=(1—A)=X,, then m is the average or arithmetical 
mean of the observed values, and \,—m the reputed error 
of the observation. The last equation will then become c= 
(1+2h) = (X,—m +¢t'U')? —t’U"; or, rejecting (¢’U’)? 
which is of the order 1-~~A, 

e=(1-+-2h)= f(x, —m)? +2(0,—m)t’ ut oe Ue 
For the sake of abridging let us also assume 
po (1A)z(A,—m)’, v= (1 +h)EQ,—m)t’, 
so that p» is the mean of the squares of the errors, or mean 
square of the errors, and the equation becomes 
c=dy+rvU’— UV", (3) 
the probability of which is q’q’’dt'dt’’. 

141. Now, by (121), we have the probability © that sh, 
or SA,,--h =m the arithmetical mean of the observed va- 
lues of A, will fall within the limits A==27V(c-+-h). Sub- 
stituting in those limits the above value of ¢, and observing 
that (bu--vU’—2”/U")? = / (4) NOU! —'U") + &e., 
and that U’ and U” being of the order 1--,/h, when di- 
vided again by ,// are to be rejected, the limits become 

h==27,/ (Sp+h), or ka==1/ (2n-+h), 
and the probability of these being the true limits is © mul- 


192 RESULTS OF DISCORDANT OBSERVATYONS, 


tiplied into the probability of the equation c=hyu-4rU'— 
’U"’; and is therefore (140) 
(+7)0(1 —V’—V" ete try", 

142. The expression now obtained js the infinitely small 
probability of the limits Aq=r J (2u-+h) of the average m, 
in respect of the particular value of s, for which we have de- 
duced the equation (3). But for every value of s between 
the limits 0 and 28, there will be an equation correspond- 
ing to (3); therefore, in order to have the whole proba- 
bility of those limits, the integral of the expression must 
be found for all values of ¢’ and é’. From the nature of 
the expressions e~*? and ¢—t” as well as the consideration 
that errors beyond a certain magnitude, though possible, 
are wholly improbable, it is evident that the integration may 
be extended without sensible error from — 0 to 03 and 
since the functions V’ and V” contain only uneven powers 
of ¢' and ¢’”’, the terms into which they enter, disappear in 
the integrations between those limits. (See Lacroix, Calcul 
Diff: et Integral, tom. iii. p- 506). Now, from ’#=—= —q@ 
to t’=+4 © we have ( 96) fe-P*'dt'= J w; and SOO di sie 
therefore 

1 , —/2 =/9 
Py YOA—V'—V" ee dt'dt”=0. 

The result of the preceding analysis is therefore that on 
the hypothesis of positive and negative errors of equal mag- 
nitude being equally probable, and on rejecting terms di- 
vided by h (the number of the observations may be always 
SO great as to render such terms insensible), we may sub- 
stitute $u for cin the limits of the error to be apprehended, 
without sensibly altering the probability, and consequently 


: “ef 2 —# 
there is the probability o= ae Re “dt that the true 
LP 
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mean value 4 of the phenomenon A will lie between the limits 
m=2r/ (duh), or mer, (2n~h), 


which contain only quantities given by observation. 

- On this hypothesis we have also (138) e=(1—2h) 
3fA*,AdA, or, supposing the law of facility to remain con- 
stant during the trials, c—}fA°pAda, therefore p=/A* 
pAda; that is to say, the mean of the squares of the actual 
errors may be taken for the sum of the products of the 
squares of the possible errors multiplied by their respective 
probabilities. It is important to remark that as the obser- 
vations become more numerous, the quantity p, the mean 
of the squares of the errors, converges more and more to a 
constant quantity, and finally becomes independent of the 
number of observations. — 

143. The limits now found may be otherwise expressed. 
By hypothesis, m=(1-+-h)=i, =the arithmetical mean of 
the observed values, and p=(.1--/)3(A,—m)’= the mean 
of the squares of the reputed errors. Now Q,—m)?= 
h.2—2r,m--m?, and (1+h)=2A,m=2m(1+-h) LDA, == 2m? 5 
therefore uo (1-+-h)2),2—m’, that is to say, the mean of 
the squares of the observations minus the square of the 
mean. Hence the limits, corresponding to a given proba- 
bility ©, of the difference between the average of all the 
observations and the true value, are expressed by either of 
these formulze 


—tr,/ {(2x mean square of errors+-h}, 


—r,/{2x mean square of obs——(mean of obs.)? } + VA; 
h being the number of observations, and the relation be- 
tween © and 7 being given by the table. Generally speak- 
ing, the first of these formule is the most convenient for 


calculation. 
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144. Let Z be the limit of the error to be feared in tak- 
ing the average of the observations as the true result, then 
l=r,/(2u-+h), and r==1,/(h+-2y.) Now when ¢ is con- 
stant, that is, for a given probability ©, the determination 
will be more exact in proportion as J is a smaller number, 


_and the precision will therefore be proportional to ,/(A--2y). 


Hence ,/(4+2y) is called by Gauss the measure of the 
precision of the determinations Suppose two series of ob- 
servations to have been made for the determination of an ele- 
ment, the comparative accuracy of the results will depend on 
two things, the number of observations in each series, and the 
amount of the squares of the errors in each. If the num- 
ber of observations is the same in both series, the precision 
of each result will be inversely as the square root of the 
sum of the squares of the errors, and the presumption of 
accuracy is in favour of that result with respect to which 
the sum of the squares of the errors is less than in the other. 
On the other hand, if the mean square of the errors is the 
same in both series, then the observations are alike good 
in both, and their relative values of the two results are di- 
rectly as the square roots of the number of observations in 
each series. Hence, in order that one determination may be 
twice as good as another, it must be founded on four times 
the number of equally good observations. These considera- 
tions are very important, in comparing tables of mean va- 
lues of whatever kind, for example, of the probabilities of 
life at the different ages, and in estimating, risks which de- 
pend upon them. ( 

145. Astronomers employ the terms, weight, probable 
error, and mean error, of a result, to denote certain func- 
tions of #, the mean square of the errors. The square of 
the quantity which measures the precision of the result, is 
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called the weight of the determination. Denoting the weight 
by w, we have therefore 
w=a=ha-Qp=h? -2E(dj-—m)?, 

or the weight is equal to the square of the number of ob- 
servations divided by twice the sum of the squares of the 
errors.- Substituting this in the expression of the limits, 
we have 7=r--,/w, and r=/,/w ; that is to say, for a given 
probability ©, the limits of the error to be apprehended in 
taking the average as the true result are reciprocally pro- 
portional to the square root of the weight. When obser- 
vations of different kinds, or results deduced from observa- 
tion, are compared with each other, their relative weights 
(supposing the number of observations the same) are inversely 
as y, and are expressed numerically by taking the weight 
of a certain series of observations as the unit of weight. 

146. The probable error of the determination is that 
which corresponds to the probability @=3. For @=4 we 
have r==:476936; whence r,/2=°674489, arid the formula 
ma=r,/ (2h) becomes m==:674489 /(u--h) ; whence 

probable error —-674489 / (uA). 

147. The mean error of the result of a large number 
of observations may be deduced from the general formula 
in (136) as follows. That formula gives gdt=(1+,/7) 
(1—V)e—*dé for the probability that the sum of the ob- 
served values will be 25=hk-+-2¢,/(he) exactly. Di- 
viding the sum by h, qd¢ is also the probability that the 
average value given by all the observations will be exactly 
h+-2t,/(e+h). Now, on the hypothesis that positive and 
negative departures from the mean are equally probable, 
and supposing the origin of the co-ordinates to be trans~ 
ferred to the centre of gravity of the curve of mean proba- 
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bility, we have A=0, and qdt=(1+- ,/x)(1—V) edt is the 
infinitely small chance of the average error being 2¢,/(c+-h) 
exactly. Multiplying therefore this error into the chance 
of its taking place, and integrating the product from t=0 
to ¢= 0, we shall have the mean error, or mean risk 
of all the possible average errors affected with the positive 
sign. Now, observing that V represents a quantity divid- 
ed by ,/, and therefore when multiplied by 2¢,/(ce+-h) 
becomes of the order 1-+, and may consequently be re- 
jected, the product of the average error 2¢,/ (c--h) into its 
probability is 2,/(c+-h) x te~“dt ; and since fiePdi= 

3 fe? =}e-?, which from t=0 to t= & becomes simply 4, 

the integral of the above product from t=0 to tao is 

/(e-+7h). Substituting for c its value (142) =, this re- 


sultbecomes ,/ (u-+22h) ; whence on computing ,/(1+-27) 
we obtain | 


mean error of series =.398942,/ (uh). 


This is the mean error or mean risk in respect of posi- 
tive errors alone, or on the supposition that negative errors 
are not taken into account. But as positive and negative 
errors are equally likely, the mean error in respect of nega- 
tive errors is the same quantity, whence the mean error in 
respect of errors of both kinds is .797884,/ (u--h). This 
is usually called the average error. The mean error differs 
from the probable error in this respect, that it depends on the 
magnitude of individual errors, as well as on the proportion 
in which errors of different magnitudes occur. The proba- 
ble error is independent of the magnitude. 

148. When the quantity » (the mean square of the er- 
rors) has been found from a series of observations, the 
precision, weight, probable error, and mean error, of a com- 


i sae 


AND LIMITS OF PROBABLE ERROR. 197 


ing observation of the same kind are found by supposing 
h=1 in the above expressions, and are respectively 


precision . : =J/(1+2p) 
weight : : =1]+2yu 

probable error . =.674489 / a4 F 
mean error ° =.39 8942 ,/ p. 


149. The preceding formule give the limits of the error 
to be feared in determining the value of a quantity from a 
series of observations, when the thing to be determined is 
that on which the observations are immediately made. We 
have now to apply the formulz to the cases in which the 
quantity sought is not observed itself, but is a function of 
several others, which are separately determined by obser- 
vation. The following problem is important : 

Let ube a given function of a number of unknown quan- 
titities, 2, 2’, x”, &c.; it is required to assign the limits of 
the probable error in the determination of U, and the 
weight of the result, when values of x, 2’, x”, found from 
observations independent of each other, and respectively at- 
fected with the probable errors gn/ ps eV 2's eN Bs &e. (e= 
674489) are adopted instead of the true but unknown 
values of those quantities. 

Let u=f(a, 2’, x’’, &c.) be the given function, A, A‘, XN’; 
&c. observed values of x, 2’, x’, &c. and make \—a=e, 
W—a’==e’, N’—ax"=e!’, &c. so that e, e’, e’’; &c. are the 
errors of observation, supposed to be so small that their 

du du ® 
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u-|-E when the substitutions are made, so that E is the 
corresponding error of u, we have, on expanding u by 
Taylor’s theorem, 
E=ae-+a'e'+ a’e’ + &c. 
in respect of a single observation of each of the quantities. 
Taking the square of both sides of the equation, we have 
Ei? ae? +ae-+ae!24 &e, +2aa’ee'+2aa"ee”4+2a'a"ele’ + &e, 


Now since positive and negative errors are supposed equal- 


ly probable, the sums of the products ee’ » ee”, e', e”, &c. or 


their mean values, become each =0; therefore 
ZE* =a" ke? fal? Se? 4¢" Se! 4. &e. 
Taking the mean value of each of these sums, and observing 
that » the mean value of Se? is independent of the num- 
ber of observations (142), and assuming M to be the mean 
value of ZE?, we get 
M=07 nba?! tal! 4. &e. 

This equation contains the solution of the problem, for 
all the functions of the error are givenin terms of M. The 
probable error is -674489,/M. 

150. Let W be the weight of the determination, and 
w, w', w"’, &c. the weights corresponding to p, p’, u!’, &e. 
then by the definition of weight, w is reciprocally propor- 
tioned to », and W to M; and we have by substitution, 


q’!* 


a? a’? 
Wa1+(— ++ 4 &c.) 
If the weights are supposed all equal, this becomes 
w 
Mss aa”? tal"? b &e, 
_ Suppose the errors e, e’ e’, &c. to be respectively multi- 
plied by numbers proportional to the Square roots of the 


weights, (which is equivalent to supposing all the observa- 


* 
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tions to have the same degree of precision measured by 


J (pw)), then the value of M becomes 
Ma? pw-+-al pw’ aly!" 4 &e- 
But w being reciprocally as p, we have pwo=p/w’ =p’ 'y!', &ec. 


==1, therefore 


W 


1 
= ea; aC TT a 
a? +a +a’? + &e. 
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SECTION X. 


OF THE METHOD OF LEAST SQUARES. 


151. In the determination of astronomical and physical 

elements from the data of observation, the thing which is 
actually observed is for the most part not the element 
which is sought to be determined, but a known function of 
that element. Thus, if V be a given function of X deter- 
mined by the equation V=F(X), the quantity observed 
may be a value of V, whilst the element sought to be de- 
termined is X. If the observation could give the value of 
V with absolute accuracy, then X would also be absolutely 
known ; but as all observations are affected with certain 
errors of greater or less amount, owing to the imperfections 
of instruments or of sense, or the ever varying circum- 
stances under which they are made, an exact value of X 
cannot be found from any single observation ; and in order 
to obtain the utmost precision, it is necessary to employ a 
great number of observations, repeated under every variety 
of circumstance by which the result can be supposed to be 
affected. 

152. The observed quantity V, instead of being a func- 
tion of a single element X, may be a function of several 
elements X, Y, Z, &c.; for example, V may be the posi- 
tion of a planet, in which case it is a function of the six 
elements of the orbit, for the determination of which the 
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observation is made. Each observation gives rise to an equa- 
tion of this form, V=F(X, Y, Z, &c.) ; therefore when the 
number of equations is just equal to the number of un- 
known quantities, the problem is determinate ; and suppos- 
ing F to be an algebraic function, the values of X, Y, Z, 
&c. may be found by the ordinary methods of elimination. 
If the number of equations is less than the number of un- 
known quantities, the problem is indeterminate; but if 
greater, it may be said to be more than determinate, inas- 
much as the equations may be combined in an infinite 
number of ways, each distinct combination giving a diffe- 
rent value of the elements. It therefore becomes a ques- 
tion of the utmost importance to the perfection of the 
sciences of observation, to assign the particular combination 
which gives the most advantageous results, or values of X, 
Y, Z, &c. affected with the smallest probable errors. 

153. As approximate values of the elements are in all 
cases either already known, or can be easily found, the ob 
ject of accumulating observations is the correction of the 
approximate values. Let V be the true value of the thing 
observed, V, an approximate value, however found, X the 
true value of the element sought, X, an approximate value, 
corresponding to Vj, so that we have the two equations 
V=F(X), V.=F(X,); also, let the observed value of V 
in any observation be L, and make 

= V—L, ~&V,—L, 
then v is the true but unknown error of the observation, 
and / its reputed error, that is to say, the difference between 
the computed value of the function and the result of the 
observation. Now if we assume x to represent the true 
correction of the approximate element, so that X=X,+4+ 2, 
then, on substituting X,4-x for X in the function F, we 
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get V=F(X,+-2) ; whence, expanding the function by 

Taylor’s theorem, and rejecting terms multiplied by a? and 

higher powers of x, because a is a very small quantity 

dV, t: 

dX 
Let us now denote the differentia] coefficient, which is a 

known quantity, bya; then, observing that V—V,—v—J, the 

equation becomes v=/-- az ; that is to say, the true error 


of the observation is a linear function of the correction O 
the element. 


154. In like manner, when there are several elements, 
X, Y, Z, &c.3; on making af il sit = Zz com fi 
&c. a single observation furnishes the equation 

vl ax by +cz+ &e., 
and a series of observations, whose errors are respectively 
v, v', v", &c. gives a system of linear equations equal in 
number to the number of observations ; namely, 


vl ax + by + cz4. &e. 


Vl Laat by tez+ &e. (1) 
Ol 4a at byt clzd. &e. 
&c. 


and the object is to give such values to X, y, Z, &c. that the 
errors v, v', wv’, &c. in respect of the whole of the observa- 
tions, shall be the least possible. The equations being 
supposed independent of each other, if their number is just 
equal to that of the unknown quantities, the errors v, v', vo", 
&c. can be made all zero; but if, as is usually the case, 
there are more equations than unknown quantities, it is 
impossible by any means whatever to annihilate the whole 
of them, and therefore all that can be accomplished is to 
find the system of values of a, ¥, 2, &c. which most nearly, 
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and with the greatest probability, satisfies the whole of the 

equations. If the observations are not all equally good, the 
equations are supposed to be each multiplied by a number 
proportional to the square root of the presumed weight of 
the observation on which it depends, in order that they may 
all have the same degree of precision. 

155. As the question is to find the most probable values 
of a, y, 2, &c. the first thing necessary is to express each 
of these elements in terms of the observations. Suppose 
kh, k’, k!’, &c. to be a system of indeterminate quantities, 
independent of « y, 2, &c. and let the first of the above 
conditional equations be multiplied by %, the second by #’, 
the third by #”, and so on; then adding the products, if 
hk, k’, k'’, &c. be determined so as to make the coefficient 
of # equal to unit, and those of y, z, &c. each equal to 0 ; that 
is to say, so as to satisfy the equations 

| ha + hd +-k’a" 4 &e. =1 


kb + kb! +k" + &c. =0 (2) 
he’ + i'c! +. k''e”’ + &c =0 
&c. 


we shall then have a=K--hu- fh’ hv" 4 &c. where 
K is a quantity independent of », v’, v”, &c. Hence 2 is 
found =K, with an error =hv+h’v’ --h"v! 4-&c.; and the 
weight of the determination, by the formula in (150), is 
] 
ke 4h? 4h!’ ? &ee 
consequently greater in proportion as kh? +h? kh’? 4. &e. 
is smaller ; and hence of all the possible systems of inde- 
terminate coefficients, R, h’, k’’, &c. which satisfy the equa- 
tions (1), the system which gives the most probable value 
of x, or the most advantageous result, is that for which 
kh? th’? 4h’? +&c. is an absolute minimum, 


The weight of the determination is 


rR 
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156. We have now to find, in terms of known quanti- 
ties, values of the indeterminate coefficients hk, hk’, hk’, &c, 
which satisfy the condition of the minimum. For the sake 
of abridging, let us denote the aggregate of the products 
aa-a'a'+a"a" 4. &c, by S(aa), that of ab 4. a'b! +a!'b" 4. 
&c. by S(ab), and so on, and also assume 

§=av-+a’e" -a!/v" +. &e. | 
n==bv+b'e! by" 4. 8c. (3) “4 
(=cv--clv! belo” +. &e. . | 
On substituting in these equations the values of x, v, v"" 
&c. given by the equations (1), there results 
=S(al) + xS(aa) +yS(ab) 4-28(ac) +4. &c. 
n=S(61) + 2S(ab) +yS(66)+4-2S(bc)4- &e. (4) 
(=S(cl) 4+ 2S8(ac) +yS(bc) 4-28(cc)4- &e. 
a system of equations equal in number to the number of 
elements 2, y, z, &c. and from which, consequently, those 
elements would be determined absolutely if the observa- 
tions were perfectly exact, that is, if the errrors v, 2, v’”, 
&c. were individually zero, and consequently £, 7, & &c., ' 
were each zero. On eliminating y, z, &c. from the last sys- : 
tem, the value of z is given in terms of é, 7, G and known | 
quantities by a linear equation of the following form : 
eA fet gn het &e. (5) 
where f, 9, h, &c. are co-efficients independent of 2, y, z, 
&c. and also of &, 7, 6 &c. 
If we now substitute in equation (5) the values &, », ¢ 
&c. given by equations (3), and also assume 
a=fa+tgbthe+ &e. 
a’=f'd' +-9'b! +h'c! 4. &e. (6) 
alfa! 4b"! 4 Wel! 4. &e., 
we shall have by addition 
e=A-pav-+ae! tay’ &e.: 
whence it appears that a, a’, a’, &c. are a system of multi- 
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pliers by which y, 2, &c. are eliminated from equations 
(1); they must therefore satisfy the equations (2), whence 
adda’ 4+-d’a"-+-&e. =1 
ab--a’b’-a"b’ 4+ &c. =0 (7) 
ac+-a’c’ a’! 4+ &c. ==0. 

Subtracting these from the equations (2) we obtain 
0=(h—a)a+-(h’—a')a’ 4 (kh —a" a" + &e. 
O=(h—a)b +(k —a )b! 4 (2 —a"")b" 4 &e- 
O=(k—a)e + (k—a Jc! +(k"—al" ce" + &e., 

on multiplying which respectively by f, 9 h, and adding 

the products, we get by reason of the equations (6), 
O=(k—a)a-+- (k’—a’)a! 4 (k—a"" a” 4. &e. 

This equation may be put under the form ? + #’ 2 Rl”? te & eC. 
mn? ee’ 2 fear! 2-4 80, + (R—w) 2+ (fh —ee’)? + (Rk —a") 2 +.&e. 
from which it is evident that 2? + 2/2 +-k’2 4 &c. will be a 
minimum when f==za, A’==a’, k'’=d’’, &c. Hence it fol- 
lows that the most probable value of # which can be de- 
duced from the equations (1), is z==A; and by (150) the 
weight of the determination is 1+-(aa+-a’a’--a"a" + &c.)= 

]-+S(aa). 

This quantity S (aa) is equal to f the co-efficient of € in 
the equation (5); for on multiplying the first of equations 
(7), by f, the second by g, and the third by &, and adding 
the products, we obtain by reason of equations (6), 

aa--a’a’ baa” + &e, ap 

157. The method explained in the two last paragraphs 
of determining the most advantageous combination of a 
system of linear equations, of the form of those in (154), is 
given by Gauss in his Theoria Combinationis Observationum 
erroribus minimis obnoxie, (Gottingen, 1823). The prac- 
tical rule to which it leads is as follows: Having given a 
near value V of a function of several elements, X, Y, Z, 


— a a re 
‘ v a hg he pees 
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&c. and also a series L, L’/, L’, &c. of observed values of 
V, make (V—L),/w=2, (V—L’),/w'=v’, (V—L”) Jw’, 
=v", &c. and form the equations in ( 1). From these equa- 
tions (4) are easily deduced; and from these, again, by 
elimination, are found the values of 2, ¥y, 2, &c. the correc- 
tions of the approximate elements X, Y, Z, &c., in equa- 
tions of the form (5), which, for the sake of symmetry, may 
be thus written : 

w=A-+(aa)E-+(a8)n + (ay) C4 &e. 

Y=B + (a8)é+- (88) + (By)(-+4 &e. 

2=C-+(ay)é + (By)n (yy) &e: 
then the most probable values of z, Y; %, &c. are respectively 
A, B, C, &c.; the weights of the determinations respectively 
aay’ (aay? on &c. ; and the probable errors of the se- 


veral determinations are p,/(aa), pa/ (88), pr (yvy)> Ses, 
where p='476936. 


158. The values of 2, y, z, &c. now deduced are obtained 
immediately, by supposing the sum of the squares of the 
errors of observation to be a minimum. Thus, forming 
the squares of the equations (1), and making Q=v? 4.o/? 4 
v’’? 1. &c., the differentiation of © in respect of each of the 
variables 2, y, z, &c. produces the quantities denoted in 
(156), by & 7, & &c. that is to say, it gives 
ae = 26, a 2h, Ze =26, &c. 
therefore if © be a minimum, &, n, ¢& become severally 
zero, and the equations (4) give by elimination, a=A, 
y=B, z=C, where A, B, and C denote the same quantities 
as above. Now from equation (5) the general value of x is 


w= A + (aa)é+ (a8) + (ay) 


and the most probable value being x= A, it follows that 
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the most probable values of the corrections x, ¥, 2, are found 
by making the differential coefficients of @ equal to zero, 
that is, by making v?--v’?-v'”? 4 &c. an absolute mini- 
mum. Hence this method of combining equations of con- 
dition is called the method of least squares ; and it follows 
from the preceding analysis, that it gives the most probable 
values of the corrections, or the most advantageous results. 

159. As an example, let us suppose there is only one un- 
known element X, of which X, is known to be an approxi- 
mate value, and L, L’,; L’’, &c. are observed values, the 
weights of which are respectively propartional to 2, w’, w", 
&ec. and that it is required to determine the most probable 
value of X from the observations, and also the weight of the 
determination. Make (X—L)./w=v, (X,—L) /w=/, and 
let x be the correction of X, so that X—=X,—z. On sub- 
stituting thisin (X—L)/w=v, we have (X,—2—L)f/w=r, 
or v=1,/w—x/w. Each observation gives a similar equa- 


tion, and the equations (1) in (154) consequently become 
Vl /w—2fw 
VV 0! —aV 
Wal w!—av w",", &e. 
therefore, multiplying each by the coefficient of itsown x, we 
have €=S(lw)—zS (w), whence consequently a—=S(fw) 
S(w)—£-+-S(w), thatis tosay, the most probable value of x is 
th ho Uw! 4- Uw" + &e. 
ww +w' +t &e. 
and the weight of the determination is proportional to the 
reciprocal of w+w’+w’+ &c. 
Since X—L—a—H, we have also 
yee Lw+L/w+L’w-+ &e. 
Wee w’ fw!’ &e. 


whence this proposition: If a series of values of an element 


? 
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are found from observations which have not all the: same 
degree of precision, the most probable value of the element 
is found by multiplying each observation by a number pro- 
portional to its weight, and dividing the sum of the products 
by the sum of the weights; and the comparative weight of 
the result is unit divided by the sum of all the weights. 

If the weights be all equal, and the number of the obser- 
vations be /, then X=(L+L/+L/’4 &c.)-+h; that is to 
say, the average of a series of equally good observations 
gives the most probable value. The average may, there- 
fore be considered as a particular casc of the method of 
least squares. 

160. To illustrate the method of proceeding when there 
are several elements to be corrected from the observations, 
we shall take the following numerical example from Gauss 
(Theoria Motus). Suppose there are three elements, and 
that three observations, of equal weight, have given the 
equations +—y -+-22=3, 3x 4-2y—5z=5, 4x +y+4z2=21; 
and that a fourth observation, of which the relative weight 
is one-fourth, or its precision one-half, of that of the others 
has given —2x4-6y+6z=28. The first step is to reduce 
this last equation to the same standard of weight with the 


others, for which purpose it must be multiplied by 3; it, . 


then becomes —x + 3y4.3z—=14. Now, asa, y, and z can- 
not be determined so as to satisfy four independent equa- 
tions, we suppose each observation, or equation, to be affect- 
ed with an error v, and accordingly obtain the following 
system of equations, corresponding to equations (1), viz. : 
v= —3 4+ 27—y 4-22 

v =—5.43a4 2y—dz 
of == 2] + 427+y+42 
VY" =—14—x4 37 432, 


Seemed 
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from which the most probable values of x, y, and 2 are to 
be deduced. Let each equation be multiplied by the co- 
efficient of its own 2, taken with its proper sign, namely, 
the first by 1, the second by 3, the third by 4, and the 
fourth by —1; the results added together give the value 
of &, namely, &=—88 + 272+ 6y. In like manner, let the 
first be multiplied by —1, the second by 2, the third by 1, 
and the fourth by 3, the sum of the products will give ».- 
Lastly, let the equations be multiplied respectively by the 
coefficients of 2, and the sum of the products made equal to 
¢; we have then the following equation’ corresponding to 
the equations (4) 
£=—88 + 27x + by +0 
n= —70+ 62 + liy +2 
—=—107 +0 ++ 542. 
From these we get by elimination 
19899x==49154 4 809&—324n + 6¢ 
737y=2617—12é +-54n—€¢ 
397 982==76242 + 12&—54y + 14736, 
whence (157) A, B, C, the most probable values of 7, Y, 2; 


are respectively 


49154 2617 76242 
— 2919* 9-470, B= = 3'551, C= 19165 
A= roggg te 110 Ba 737 351 so798 
and the relative weights w, w’, w”, are respectively 
Bl 9899 4. ADE Ba ie » 39798 _ 
°="809 se Oe 80 gg I SO eae ead i 


whence the probable errors ('476936-+ ,/w) are respectively 
096, -129, -092. } 
The method of least squares, to which modern astrono- 
my is indebted for much of its precision, was first proposed 
by Legendre, in his Nowvedles Méthodes pour la Determi- 
nation les Orbites des Cométes, (Paris, 1806,) merely as 
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means of avoiding inconvenience and uncertainty arising 
from the want of a uniform and determinate method of 
combining numerous equations of condition, and without 
reference to the theoty of probability. The same method, 
however, had previously been discovered by Gauss, and a 
demonstration of it, deduced from the general theory of 
chances, was given by him in his Theoria. Motus, (1809.) 
It may be shewn in various ways, that this method of com- 
bination gives values of the unknown quantities affected 
with the smallest probable errors ; but it is to be observed, 
that all the demonstrations are subordinate to the hypo- 
thesis, that positive and negative errors of equal magni- 
tude are equally probable, or that the average of a large 
number of results gives the most probable value, and con- 
sequently that the function which represents the probabi- 
lity of an error has the form assigned to it in (132). 

The limits of this article will not permit us to enter into 
further details respecting the applications of the method of 
least squares. On the general theory of the probable 
errors of results deduced from observation, and the most 
advantageous methods of combining equations of condition, 
the reader may consult the Théorie Analytique des Proba- 
bilités of Laplace ; the Theoria Motus of Gauss ; the The- 
oria Combinationis Observationum, and the Supplementum 
Theorie Combinationis, &c. (Gottingen, 1828) of the same 
author ; the Recherches sur la Probabilité des JSugements, 
with the two Memoirs of Poisson in the Connaissance 
des Tems for 1827 and 1882; and three masterly papers, 
by Mr. Ivory, in the Philosophical Magazine for 1825. In 
the volumes of the Berliner Astronomisches Jahrbuch for 
1833, 1834, and 1835, M. Encke has treated the subject 
at great length, and given a number of formule calculated 
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to facilitate the labours of the computer. We may also 
refer, in conclusion, to a very recent and remarkable dis- 


quisition on the theory of probable errors, by the celebrated 


astronomer Bessel, forming Nos. 358 and 359 of Schuma- 
cher’s Astronomische Abhandlungen, Altona, October 1838. 
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In the note, read 


ERRATA. 


Analytique des Probabilites. 
ilémentaire. 


— 49, line 13, read beginning with. 
Traité 


— 43, for adopt, read adapt. 
— 89, line 9, for m—m, read m+m’. 
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